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Estimation of structural change and event occurrence by using the complex systems
and its application to risk control and option evaluation
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This research attended to apply the estimation of structural change and event
occurrence by using the complex systems and its application to risk control and option evaluation.
Especially, we extend the theory of real option and Bayesian estimation for the analysis of complex
system. In the final year of this research, we provided the result of research to other institutions.
Namely, 1)Theory and practice for the investment and formation of relations among firms, 2) Development
of software to analyze the complex system and installation to nother institutions, 3)Publications of

result of researches in the journal of societies such as Institute of Electornics and Information
Engineering in Japan.
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