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Abstract

The purpose of this research is to simulate the dynamics of the economy and optimize the
stock portfolio and reduce risk using agent-based systems. The financial data collection tool
is data from top listed companies, which derive their value from an underlying asset.
Obviously, in order to enter the market of top companies, an investor needs to predict the
future process of stock portfolio optimization to cover his risk. For this purpose, in the
research, he chose the appropriate equation to model the dynamics of the economy and
optimize the stock portfolio and reduce risk. Optimizing the stock portfolio has been shown
to reduce risk in 2015-2015. In order to reach the main conditions of the optimal stock
portfolio, the returns obtained from the forecasted price by ANFIS are checked individually,
the maximum share limit of each company is considered once equal to 0.25 and another time
equal to 0.5. The purpose of this test Comparing the results of simulation research with real
data is to ensure the correctness of the behavioral model. In this case, the simulated behavior
is compared with real data and reproduced.

Keywords: Stock portfolio optimization, economic simulation, stock price, risk reduction,
operating system



