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                    Abstract
Discrete-event modeling and simulation and machine learning are two frameworks suited for system of systems modeling which when combined can give a powerful tool for system optimization and decision making. One of the less explored application domains is finance, where this combination can propose a driven tool to investor. This paper presents a discrete-event specification as a universal framework to implement a machine learning algorithm into a modular and hierarchical environment. This approach has been validated on a financial leverage effect based on a Markov decision-making policy.
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