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Kakne npobnemsbl peliaem?

Kakmum o6pa3om yCTpouTb 06LLECTBO, YTOObI
MakcumMm3npoBaTb G1aronosyyne u 6e3onacHoOCTb
NOPAAOYHbIM rpadkgaHam B yuep6 MOLLIEHHUKaM
(“Ha 6naro obulecrtsa”)?

Kak nogo6parb BbIMIPbLILLHYI0 CTPATErMio Ha

C

DMHAHCOBOM (Ba/1t0THOM) PbIHKe Ana cebs NnMYHO,

B yLlep6 BceM ocTasibHbIM (“zero sum game”)?
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(“dpalikoBble” Makcumusnposatb 61arononyyve n 6e3onacHoCTb UecTHble
nokynatenu c NnopAA0YHbIM rpaXkgaHam B yLep6 MoLLEeHHUKaM nokynares
OT3blBAMMW) (“Ha 6naro obulecTa”)?
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Amazon items with the highest % of fake reviews

Percent of total reviews identified as ‘untrustworthy’ by quTHbll/l
ReviewMeta’s analysis tool (overall average = 11.3%) npogaBel,
[MpogaBseL,
MOLUEeHHUK

Cell phone accessories m 63%
Business books m 80%

Pest control 82%
TV & video m 82%

R

Romance books m 82

Security & surveillance m 84%
Self-help books m 84% . -

EOTH - Computer accessories m 85 ﬂn ﬂ“

HaKPYyTHUKHA GPS m 85%

(“doarikoBbie” UecTHble
Data via ReviewMeta; Llimited to cats with 280k+ reviews
nOKyn arenum c * Fake = simplified term for untrustworthy «HUSTLE nOKynaTe]'“/]

OT3blBaAMW)

e
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Xopollaa pentuHrosas (penyrtaunoHHas) cuctemMa
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ViIMUTaLMOHHOE MOoOENNPOBaHNE MapKeTNnenca

u -,
BupTyasibHbI A Tve
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BoTbl —

HaKPY TUMKM [Monbupaem napameTpbl PENTUHIOBOM CUCTEMBI HA UecTHbIe
(“chalikoBble” OCHOBE “B3BELLEHHOr0 TEKYYEro penTuHra’, Utoosbl noKynaTenm
noKynartesnm c MaKCMMN3MPOBaTb NOTEPUN MOLLEHHUKOB U

OT3bIBAMW) MUHUMU3NPOBAaTb NOTEPU YECTHbIX NOKynarenemn
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PenyTtaunoHHasa cucrtema “B3BELLUEHHOINO TEKYYEero penutuHra”

Algorithm 1 Weighted Liquid Rank (simplified version) 7. do normalization of the sum of ﬂ.‘le muliplications &
per ratee to range 0.0-1.0, get differential_ranks ®

Inputs: ;

1) Volume of rated transactions each with financial 8: do blending of the old_ranks known at the end of
value of the purchased product or service and rating previous peiod with differential_ranks based on
value evaluating quality of the product/service, parameter of conservatism, so that new_ranks =
covering specified period of time; (old_ranks*conservatism+N*(1-differential_ranks)),
2) Reputation ranks for every participant at the end of using decayed value if no rating are given to ratee ”
the previous time period. during the period

Parameters: List of parmeters, affecting computations 9: do normalization of new_ranks to range 0.0-1.0

- default value, logarithmic ratings, conservatism, 10:return new_ranks g

decayed value, etc.
Outputs: Reputation ranks for every participant at the
end of the previous time period.

: ®
1. foreach of transactions do
2: let rater_value be rank of the rater at the end of
previous period of default value
3: let rating_value be rating supplied by
trasaction rater (consumer) to ratee (supplier) ®

4: let rating_weight be financial value of the
transaction of its logarithm, if logarithmic ratings
parameter is set to true

5: sum rater_value’rating_value*rating_weight for [-]
every ratee

6: end foreach
https://github.com/singnet/reputation

R, - default initial reputation rank;

R. - decayed reputation in range to be approached
by inactive agents eventually;

C - conservatism as a blending “alpha” factor
between the previous reputation rank recorded at
the beginning of the observed period and the
differential one obtained during the observation
period;

FullNorm — when this boolean option is set to True
the reputation system performs a full-scale
normalization of incremental ratings;

LogRatings - when this boolean option is set to
True the reputation system applies log!0(1 +value)
to financial values used for weighting explicit
ratings;

Aggregation - when this boolean option is set to
True the reputation system aggregates all explicit
ratings between each unique combination of two
agents with computes a weighted average of
ratings across the observation period;

Downrating - when this boolean option is set to
True the reputation system translates original
explicit rating values in range 0.0-0.25 to negative
values in range -1.0 to 0.0 and original values in
range (.25-1.0 to the interval 0.0-1.0.
UpdatePeriod — the number of days to update
reputation state, considered as observation period
for computing incremental reputations.

httpS' //arxiv org /pdf/1905 08036 pdf https://github.com/aigents/aigents-java/blob/master/src/main/java/net/webstructor/peer/Reputationer.java

https://blog.singularitynet.io/minimizing-recommendation-fraud-7dabbee8fc00
https://aiforgood2019.github.io/papers/IJCAI19-AlASG_paper_28.pdf
Copyright © 2023 Anton Kolonin, Aigents®
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PasneneHune y4acTHUKOB pblHKA Ha “KYNUKOB” U “4ECTHbIX”
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Ranks of Suppliers, dishonest Supplier (including alias) in red and honest suppliers in blue

https://github.com/singnet/reputation
httpSZ Jlarxiv. org /pdf /1905.08036. pdf https://github.com/aigents/aigents-java/blob/master/src/main/java/net/webstructor/peer/Reputationer.java

https://blog.singularitynet.io/minimizing-recommendation-fraud-7dabbee8fc00
https://aiforgood2019.github.io/papers/IJCAI19-Al4ASG_paper_28.pdf
Copyright © 2023 Anton Kolonin, Aigents® 9
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OnTumMmM3aymsa napamMmeTpoB PENTUHIOBaAHUSA B OOLLEeCTBE

Reputation System Type :O0MU LTS BSL SGP 0
None 0.99 0.01 0.06 0.83 nTI/IM|/I3|/|pyeMbIe
Regular 0.97 0.03 0.08 1.11| 4 COLMO3KOHOMUYECKNE METPUKN
Weighted 0.99 0.01 0.03 0.37 . .
TOM 099 001 003 036 OMU (Organic Market Utility) —
SOM 0.99 0.02 0.03 0.46 opraHnyeckas nosie3HoCTb PbiHKa
Anti-biased 100 000 002 025 <umm
Predictive 0.99 0.01 0.03 0.40 LTS (LOSS to Scam) — noTepu B
Vendor Impact 0.99 0.01 0.03 0.37
MoJib3y MOLLWEHHUNKOB
BSL SGP LTS ] )
005 s oo BSL (Buyers Satisfaction Loss) —
§§§ 3 ! W noTepA NokKynaresibCKoro
oo il e i YA,0B/IETBOPEHUSA
cb b s hbnbakn =il -
R R S S P SGP (Seller Gaming Profit) —
T # T e I NpnbbINb OT MaHUNYMSLNIA
https://github.com/singnet/reputation
https: Jlarxiv. org /pdf /1905.08036. pdf https://github.com/aigents/aigents-java/blob/master/src/main/java/net/webstructor/peer/Reputationer.java

https://blog.singularitynet.io/minimizing-recommendation-fraud-7dabbee8fc00
https://aiforgood2019.github.io/papers/IJCAI19-AlASG_paper_28.pdf
Copyright © 2023 Anton Kolonin, Aigents® 10
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[Togbop BbIUIPLILLHBIX CTPaTerMm Ha bupxe

e 46 4l96% W 21:22
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Pair / Vol Last Price 24h Chg%

BTC / uspt 7534.74
Vol 220,703,022 $7534.74 +0.31%

BNB / BTC 0.0020784 F
Vol 2,056 $15.66

BNB / usoT 15.6661
Vol 17,985,950 $15.67 -0.14%
HBAR/5TC  0.00000328

Vol 40 ik

HBAR/USDT  0.02474
Vol 223,753 $0.02

-2.52%

WIN / usor 0.0001056 +2.82%
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[ 252%
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]
s
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Kak nogob6paTb BbIMIPbILLHY CTPaTErio Ha

domHaHcoBOM (BasIlOTHOM) pbiHKE A1A ceba ANYHO,

B yLlep6 Bcem ocTasibHbIM (“zero sum game”)?
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PeanbHasa paboTta bupxeBbiX TOPros
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MynbTn-areHTHaa cumynsauus bupkeBbiX TOPros
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1,21
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} z Ctpaterusa 1
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Cumynsiuns Topros Ha uctopum (“backtesting”)

Mokynatenu

(D )3
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A
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Adaptive Multi-Strategy Agent

A Market Data r R
A Slmulatlo_n & & a Real A
¥ Backtesting  Exchange //»

Framework \
K\J\% -~

Adaptive
Multi-Strategy

Single-Strategy
Agents (Real)

Single-Strategy
Agents (Virtual)
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Real-time model-based

Profit and Loss for
Backtesting on
historical data /
Forward testing on
live market data

Profit and Loss for
Trading on

live market data
(still, “backtested”)

maker hodler -

maker phlegmatic 0.0 -
maker phlegmatic 0.2 -
maker phlegmatic 0.4 -
maker phlegmatic 0.6 -
maker phlegmatic 0.8 -
maker phlegmatic 1.0 -
maker phlegmatic T -
maker phlegmatic TW -
maker phlegmatic O -
maker sanguine 0.0 -
maker sanguine 0.2 -
maker sanguine 0.4 -
maker sanguine 0.6 -
maker sanguine 0.8 -
maker sanguine 1.0 -
maker sanguine T -
maker sanguine TW -
maker sanguine O -
maker choleric 0.0 -|
maker choleric 0.2 -
maker choleric 0.4 -
maker choleric 0.6 -
maker choleric 0.8 -
maker choleric 1.0 -
maker choleric T -
maker choleric TW -
maker choleric O -

maker hodler -
maker phlegmatic 0.0 -
maker phlegmatic 0.2 -
maker phlegmatic 0.4 -
maker phlegmatic 0.6 -
maker phlegmatic 0.8 -
maker phlegmatic 1.0 -
maker phlegmatic T -
maker phlegmatic TW -
maker phlegmatic O -
maker sanguine 0.0 -
maker sanguine 0.2 -
maker sanguine 0.4 -
maker sanguine 0.6 -
maker sanguine 0.8 -
maker sanguine 1.0 -
maker sanguine T -
maker sanguine TW -
maker sanguine O -
maker choleric 0.0 -

maker choleric 0.2 -
maker choleric 0.4 -
maker choleric 0.6 -
maker choleric 0.8 -
maker choleric 1.0 -

maker choleric T -
maker choleric TW -

maker choleric O -

By-period Backteste
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825 886 835 245

23.01 1533 108 926

9.94 X 3145 1ss 15.32

073 |\ 3.74 19.63

133\ 163 23.95 _20
16.17 865 593

751 9.04 424
3032 0.24 16.10
3068 0.17 1587

604 15.86 477 -0
14.60 \ 1221 103

3.05 \ 4.10 022
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3068 0.17 2238 |

593 2 3450 -
263 122 6.22
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7.09 000 \ 569

0.00 000 \ 0.00
20.01 801 25.49 —60
285 798 \ 027
3032 024\ 22.65

2020-10-01 2020-10-03 2020-10-05 2020-10-07
By-peripd Real Trades Return

000 21.90 \ 11858

0.00 \ 0.00 0.00 000

0.00 104.36 6521 0.00

0.00 34.40 \ 0.00

0.00 .27 59.03 s
0.00 0.00 \ 2563 \ 0.00

0.00 0.00 \ 0.00 0.00 |

0.00 0.00 \ 56.82 0.00

0.00 0.00 \ £2.05 0.00 [
0.00 0.00 \ 0.00 \ 0.00

0.00 0.00 0.00 0.00

0.00 0.00 \ 0.00 \ 25.24

0.00 5223 42.61 \ 107.19

0.00 0.00 2811 \ 0.00 .
0.00 0.00 0.00 \ 0.00

0.00 0.00 \ 0.00 0.00

0.00 0.00 \ 0.00 \ 0.00

0.00 0.00 \ 0.00 \ 0.00

0.00 0.00 0.00 0.00

0.00 0.00 ‘ 0.00 0.00 fr==ton
0.00 0.00 2118

0.00 0.00 0.00 90.36

0.00 0.00 0.00 0.00

0.00 0.00 0.00 0.00

0.00 0.00 0.00 0.00 T
0.00 0.00 0.00 0.00

0.00 0.00 0.00 0.00

0.00 0.00 0.00 0.00

2020-10-01 2020-10-03 2020-10-05 2020-10-07
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ROI for adaptive MM strateqv

Close Price

10900
m 10800

BTC/ E 10700
£ 10600

USDT Elosoo

€ 10400

30 01 02 03 04 05 06

Oct , . : .
20‘;0 Hodler Grld Adaptive Hodler Grid Adaptive

1 day strategy update interval .. [} [ ] . Hummingbot
LR : y Pure Market Making
_ " - m Strategy
2 days strategy update interval .. [} e .
! I veMuIllSlrategyﬁrldirketMakmg,NoPmdlcnonsunvestmentuSD517Z7 — 1% ROI I 6 dayS
. — -
3 days strategy update interval .. [} 'y . 80% ROI | 1 year
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Hours Minutes
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Publications

Architecture of Automated Crypto-Finance Agent
https://ieeexplore.ieee.org/document/9686345
https://arxiv.org/abs/2107.07769

Adaptive Multi-strategy Market Making Agent
https://link.springer.com/chapter/10.1007/978-3-030-93758-4 21

Adaptive Multi-Strategy Market-Making Agent For Volatile Markets
https://arxiv.org/abs/2204.13265

Causal Analysis of Generic Time Series Data Applied for Market Prediction
https://arxiv.org/abs/2204.12928

Social Media Sentiment Analysis for Cryptocurrency Market Prediction
https://arxiv.org/abs/2204.10185

. )
’ j

SingularityDAO S SingularityNET
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