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(57) Abstract: An embodiment of the present invention is configured such that when estimating parameters of a prediction
model for predicting the occurrence of an event to be predicted, a point process model, in which an intensity function of a
point process representing the occurrence probability of the event is presented by using the derivative of a neural network,
is defined, and relational expressions for parameter estimation, which are represented by an item representing likelihood in
the point process model and restriction items formed from differential equations representing a predetermined theoretical
model reflecting domain knowledge pertaining to the event, are defined. Next, parameters of the theoretical model and
parameters of the point process model are estimated on the basis of information representing past event occurrence history
and the relational expressions such that a likelihood value obtained by adding the restriction items to the item representing
the likelihood in the point process model becomes the smallest.
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