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Abstract:

In contrast to Bayesian inference, which infers probabilistic models from observed

data, extended Bayesian inference (EBI) combines inverse Bayesian inference that changes the

hypotheses of the probabilistic models themselves.

EBI shows the capability to adapt to rapid

environmental changes by using changes in the model itself. In this study, we apply extended

Bayesian reasoning to uncertain games to verify its effectiveness.

The result of two cases of the

games with the implemented behavioral model of EBI shows the Lévy distribution in the length

of the successive win and lose sequence.
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