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(57) Abstract: A learning data storage unit (110) stores
learning data which is a set consisting of groups wherein a
plurality of types of fixed first explanatory variates and
time-series second explanatory variates are corresponded
to an explained variate. A generation unit (120) learns the
learning data, and generates a prediction model which ex-
plains a relationship of the plurality of types of first ex-
planatory variates and second explanatory variates with the
explained variate. An evaluation unit (122) evaluates the
appropriateness of the prediction model, and registers the
prediction model which has been evaluated as appropriate
in a prediction model storage unit (112). A selection unit
(124) calculates first evaluation values of the respective
first explanatory variates when the prediction model is
evaluated as inappropriate, and selects a selection explana-
tory variate which has the maximum first evaluation value
among the first explanatory variates. A division unit (126)
divides the learning data into sets each including groups
having the same value regarding the selection explanatory
variate, and registers the divided learning data in the learn-
ing data storage unit (110) as new leaning data. A genera-
tion unit (120) generates a prediction model with respect
to each of the new leaning data by learning the new lean-
ing data.
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