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The Equivocal Property Found in The Economic Phenomena
:Deterministic Process and Stochastic Process
Yoshihiro Nakajima!, Gunji P Yukiot
tOsaka Institute of Thechonology, ¥ Kobe University

There is a problem which economical time series can be recognized as among deterministic chaos, stochastic
process, or evolutionary process. In this study, we estimate TOPIX and 3 models by correlation dimension
analysis. By embedding into high dimensional spaces, and by plotting embedding axis by logarithmic scale, we
find that TOPIX have complexity power low, and state between stochastic and deterministic property. Garch
model has the property of stochastic, and Langevin equation has that of deterministic. We can find that we need

the idea of evolution to understand the complexity of TOPIX.
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