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Scientific question  

Reinforcement Learning (RL) for event-driven Multi-Agent Systems (MAS) has existed for 

decades and is used to solve various decision problems. The most challenging aspect is the 

application of MAS in complex dynamical systems such as financial markets or energy grids. 

The recent development of RL methods for event-driven MAS has now made it possible to 

develop sophisticated and powerful agents that can work efficiently in these unstable 

environments. However, the reinforcement learning approach for event-driven MAS on a multi-

level market model has rarely been investigated. The objective of the thesis is to answer the 

question of to what extent RL methods for event-driven MAS can be applied to a multi-level 

market model. 

 

Scientific methodology 

First, an extensive literature review on the topics of Reinforcement Learning (RL) for event-

driven Multi-Agent Systems (MAS) and multi-level market models is conducted. The application 

of RL for event-driven MAS to a multi-level market model will then be demonstrated. The thesis 

focuses on the development, simulation and testing of the event-driven MAS. Finally, all results 

are gathered, critically discussed, the limitations as well as the potentials of the thesis are 

pointed out and the need for further research is outlined. 

 

Objective and expected results 

The objective is to apply Reinforcement Learning (RL) for event-driven Multi-Agent Systems 

(MAS) to a multi-level market model. The event-driven MAS will be developed and tested to 

show cause-and-effect relationships within a multi-level market model. This thesis is offered as 

master thesis. A publication of the thesis is very welcome. 
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