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Welcome remarks
10:00~10:15 Nobuhiko Terui (Tohoku University)
Session



10:15~11:00

11:00~11:45

11:45~12:30

14:00~14:45

14:45~15:30

16:00~16:45

16:45~17:30

Reception
18:00~

Prof. P.K.Kannan (University of

Maryland)

" Impact of Attribution Metrics on

Return on Keyword Investment in

Paid Search Advertising" .

Prof. Jachwan Kim (Korea University)

"An Economic Model for Charitable
Donations"

Prof. William Rand (University of Maryland)
" The Complex Network of Social Media"
Lunch

“ Prof. Jae Wook Kim (Korea University)
! "ls Loyalty Transferable? An Evidence
! from Partnership  Loyalty  Program

a™y "
~+ Network

T e
Prof. Hiroshi Maruyama (The Institute

of Statistical Mathematics)
"Developing Data Analytics Skills in
Japan: Status and Challenge™

Coffee Break
Assoc. Prof. Tsukasa Ishigaki (Tohoku University)
"A Large-Scale Marketing Model using Dimension Reduction and
Variational Bayes Inference"
Senior assistant. Prof. Akifumi Kira(Tohoku University)
"Rich Vehicle Routing Problems and Our Challenges"

Café REPOS (SLRMEA /L AN —)



@ [International Conference on Statistical Analysis of Large Scale High

Dimensional Socio-Economic Data |
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International Conference
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Opening Address
10:15~10:30
Finance
10:30~11:00

11:00~11:30

11:30~12:00

13:30~14:00

14:00~14:30

FNBINE 32 4
FHABINE 11 4

November 6 (Thurs.)

Nobuhiko Terui (Tohoku University)
Chair: Yoshihiko Tsukuda (Tohoku University)
Takeaki Kariya (Meiji University)

"An efficiency of a GLSE in regression
model with AR errors and its application
to Kariya's bond pricing model"

Hongwei Chuang (Tohoku University)
"Time series residual momentum and momentum crash"
Yoshinori Kawasaki (The Institute of Statistical Mathematics)
"Predictive modeling in socio-economic data using
smooth-thresholding™
Lunch
Atsuyuki Kogure (Keio University)
" A Bayesian Approach to Longevity Derivative Pricing under Stochastic
Intertest Rates with a Two-Factor Lee-Carter Model"
Ryozo Miura (Tohoku University)
"R-estimators for generalized Lehmann’s alternative models when

observations are a weakly dependent sequence: the cases of residuals in



Marketing |

14:45~15:15

15:15~15:45

Keynote Lectures
16:00~16:50

17:00~17:50

Reception
18:00~

Marketing Il

10:00~10:30

10:30~11:00

11:15~11:45

a linear regression”
Coffee Break
Chair: Hajime Wago (The Institute of Statistical Research)
Greg Allenby (Ohio State University)
"Latent topic modeling of consumer
reviews: linking text evaluations to
customer satisfaction and brands"

cin IR

Jaehwan Kim (Korea U»niversity)
"A direct utility model for economies of scope"
Coffee Break

Chair: Nobuhiko Terui (Tohoku University)
George Tiao (University of Chicago)
"Panel data, Bayesian analysis,
forecasting, outliers and future
development of statistical methods "

Tomoyuki  Higuchi (The Institute of
Statistical Mathematics)

"Big data and personalization technology:
Imputation, Linkage, and Stream computing”

Café REPOS (SCRMEA LR —)

November 7 (Fri.)
Chair Takuya Satomura (Keio University)
Dominique M. Hanssens (UCLA)
“Performance growth and vigilant marketing spending"

Topic Models in User Profilil Michael ~ Trusov  (University  of

1) Maryland)

1\ "Crumbs of the cookie: user profiling
2 6 5 2 8 incustomer-base analysis and
~_ behavioral targeting”

Coffee Break
Yusuke Kumagae (NTT Corporation)



11:45~12:15

Economic Time Series
13:30~14:00

14:00~14:30

Coffee Break

14:45~15:15

15:15~15:45

Concluding Address
15:45~16:00

"View and purchase: purchase behavior analysis via topic model”
Tsukasa Ishigaki (Tohoku University)
"A dynamic marketing model based on topic modeling for large-scale
customer data"
Lunch

Chair: Seisho Sato (University of Tokyo)
Piotr Fryzlewicz (LSE)
"The use of randomness in time series analysis"
Daniel Nordman (lowa State University)
"A frequency domain empirical likelihood for irregularly spaced

dependent data"

Yoshihiro Yajima (University of Tokyo)
"On statistical testing for spatio-temporal stationary random fields"
Yasumasa Matsuda (Tohoku University)

"Wavelet analysis of land price data in Tokyo"

Yasumasa Matsuda (Tohoku University)

® [ Lecture Series: Continuous time models for high dimensional

financial time series|

OH B % 1A 2014 4E 11 H 20 HOK)  15:00~18:00
%5 218 2014 4F 11 A 27 HOR)  15:00~18:00

O A« ALK ¥ v > S A SRR A IER
100 2 1mEE=s

Oi#i#EFE : Peter Brockwell (Colorado State University)

10



OME 2 BERFHT O B & i FREYIZ R &4 5 5 Time Series: Theory and Methods”
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D BRI S & DIk
OH WF:2014%4 A 11 H (&)
OFf  [# : 16:20~17:50
O Fr « HALKRFNNF ¥ LR ASUERBEITEH 4 B 5 401 B =
O#MEE « HAKS: Michal Fabinger K
Off #4 : " Analytic Approaches to International Trade”

OH ®F:201444H 17 H (K)

O Fr « HALKRFNNF ¥ RS2 SUERBEIFTEH 4 B 5 401 B =
ORf  [d : 15:00~16:30

OE# - AR By AFE K

Ofm 74 : "Characterizations of impartial nomination correspondences”

ORf  [# : 16:40~18:10

OE# - HJAbRY Wiy % K

OF&  #H : "Public education policy, endogenous fertility and economic growth”

OR WF:20144:5H8H (K)

ORf  [# : 16:20~17:50

O 7 HALRFINNF v U 2R AW 4 BE 55 401 B =
OWEE - RfgEKY k@H 2= K

Ofm 74 : "Working Less and Bargain Hunting More: Macro Implications of Sales during

Japan's Lost Decades”

OH W :201445H 29 H (K)

OIf [ : 16:20~17:50

O 7 HALRFINNF ¥ U 2R AW 4 BE 55 401 B =
O« Temple University K75 K K

Off & : " An agent-based dynamic model on assimilation and segregation”

OH ®:2014FE6A5H (K)

12
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O% Fr:
OWmEH -
O & :"

OH K
OWf [H :
O% Fr:
OWmEH -
Ofm @& :

OH K
OWFf A :
O% A
OWmEFH -
Ofm @ :

16:20~17:50

FALRFNINF v /XA AR AT 4 S 55 401 (5 =
BRSSP B K

Lean versus Clean in a Rational Bubble Model”

201446 4 30 A (H)

16:20~17:50

HRAERFNNNF ¥ S A AR EIITEI 4 B 5 401 B =
AFTaB LAY FE ORITK

" Productivity Differences Between and Within Firms”

2014 7H 3H (K)

16:20~17:50

FALKRFINNF v 2R AW 4 BE 55 401 B =
RICRFHSRFTETT AW 5 K

"Capital Heterogeneity as a Source of Comparative Advantage: Putty-Clay

Technology in a Ricardian Model”

ORI
OFf A :
O% fr:
OmESE -
O & :

OH K
O% Ar:
OFf A :
OESE -
Odm & :

Habit”

OFF ] :
OMEE -
Ofm 78 :

OH HF:
Org ] :

201447 H 18 H (42)

16:20~17:50

FALRZENI R AU TERMR 1 56 24 THE =
Academia Sinica  Stacey Chen X

"The Impact of Family Composition on Educational Achievement”

201447 H 25 A (&)

FAEKRFINNF v 2R AW 4 BE 55 401 B =
14:40~16:10

Kyung Hee University ~ Yong Seung Jung

"Price Stability and Gains from Cooperation in Open Economies with External

16:20~17:50
FARRS: il 28l K

"Inter-sectoral Labor Immobility, Sectoral Co-movement, and News Shocks”

2014410 H 16 H (K)
16:20~17:50

13



O b« FALKRFNNF ¥ LR ASUERBEIFEH 4 B 56 401 B =
OWmEHE - LWRY IWH wE K
Ofm /& : " Can We Steer Income Comparison Attitudes by Information Provision?

Evidence from Randomized Survey Experiments in the US and the UK”

OH Wf:2014410 A 30 H (K)

ORf  [# : 16:20~17:50

O Fr « FALKRFNNF ¥ R A YL RBEIFEH 4 B 56 401 B =
OWmEHE - mERY i BE K

Off #8 : "Relationship Specificity, Market Thickness and International Trade”

OR WKF:2014411 H6H (K)

O Fr « HALKRFNNF ¥ LR ASUERBEITEH 4 B 55 401 BE =

OFf  [# : 16:20~17:50

OWE#E « BARSATREMIIET K B— K

Of  #:" Market Perceptions of US and European Policy Actions Around the Subprime
Crisis”

OH ®F:20144 11 H 20 H (K)

OFF ] : 16:40~17:50

O 7« HALKFIINNF ¥ o SZAALRR AR 4 B 56 401 HEE =
OWEH - ST KT g — K

Ofm  #H : " A Dynamic Agency Theory of Investment and Managerial Replacement”

OH Hf:20144 11 A 27 H (K)
O 7 HALRFINNF v U 2R AW 4 BE 55 401 B =
OWf M : 14:40~16:10
O# 5 : Congressional Budget Office WGl H— K
Of 74 : " Joint Labor Supply Decision of Married Couples and the Social Security
Pension System”
(e BV RE Y AR v U — 7 BRISEEAE  (RISS))
OIf [ : 16:20~17:50
O®WmEH « WARF #¥H A+ K
Of /& : " Parental Leave Reforms and the Employment of New Mothers:

Quasi-experimental Evidence from Japan”

14



OH K
O [ :
O% Fr:
OmEE -

O

2014412 4 18 A (K)

16:20~17:50

FALRFNINF v /XA SRR AR 4 BE 55 401 (5 =
University of Mannheim &t i K

: "Strategic Design under Uncertain Evaluations: Structural Analysis of

Design-Build Auctions”

OH HF:
O% fr:

OrKF  [H

OHEE -
O & :

201541 A 29 H (K)

16:20~17:50

D AL RN v N AR EHTTER 4 B 25 401 E =
KRR PSRBT FA Z K

""Strategy-Proof Rule in Probabilistic Allocation Problem of an Indivisible

Good and Money”

OR W:
O% fr:

OrF  [H

OWmEH -

Ofm 78 :

ORF W
O% fr:

ORf  [H

O#EE -
Ofm 78 :

20142 H 5 H (K)

16:20~17:50

D HAEKR PN ¥ v R ASE R A TR 4 B 55 401 574 =
FRRFPALBRR e W)l RE K

"Sustainable Monetary Policy Cooperation”

201442 H 19 H (R)

16:20~17:50

D RAE RN v S AR EHTTERR 4 B 25 401 E =

Simon Fraser University E[f] 1= K

"Do Risk Preferences Change? Evidence from Panel Data before and after the

Great East Japan Earthquake”

OF W
O% fr:

OrRf  [H

OMmEE -
Ofm 78 :

201443 5 H (K)

16:20~17:50

D RAEREPIN A ¥ N AR EITIERR 4 [F 5 401 fHE =
BUSFRBNY WEH ME K

"Does the Policy Lending of the Government Financial Institution Substitute

for the Private Lending during the Period of the Credit Crunch? Evidence from loan level

data in Japan”

OR

2201543 A 10 H (k)

15
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D HAERTFINAF v XA UL RB AR 4 BE 55 401 #05 =
O [ :
OWmEH -
O &'

14:40~16:10
MAEERY b R OK
'Idiosyncratic Volatility Biases and the Pricing of Cross-sectional llliquidity:

Evidence from China”

Org [ :
OHEE -
O & :

16:20~17:50
RAER=T R A K
"A Dynamic Model of Online Auction Market: Theory, Identification

and Estimation”

2) BHET NV ET —ZBEUY — AR T 0 =7 b BFER
USHFEIETEY — 27 2 a v ) Lo

ORI
OFf A :
O% Pr:
OWmESE -
O 4

JIEATHEE |

ORI
O% fr:
OFf A :
OmESE -
O & :
OFf A :
OmESE -
O & :

OHR
O pr:
OFRf A :
OMmEH -
O & :

20144 A 17T H (K)

15:00~16:00

BFALRZINNF v > XA LR AR 10 B 55 21 8=
FAERY = BiE K

=it Sz b—~ RIS E 7V & W iR B Rl R £ 7 1 &

201445 7 13 A (k)

AL RFNINEE ¥ v o RAE R G TERR 1 1 K=
15:00~16:00

University of Rouen Dalibor VVolny X

"Martingale approximations for random fields”

16:00~17:00

Grenoble University Sana Louhichi

"Associated random variables: models, tools and limit theorems”

201446 H 19 H (K)

FALKZNNNF v RS2 SRR A HFTERE 10 B 55 21 8=
14:40~16:50

(R & @bt sepr,/ JUN KT/ ESCIE R FIrIEaT 7Ok 2/ K
[P —EATHA DO 1 b —EAKELDOT-DDL AT

T AT T a—F

Ofs [ -

15:50~16:50

16



OWAEE « (B & Lmwrgepr K KBRS K
i M Y= RTHAL DO 11 : AT —7 KT — L DOxGhE X
BIsEF) /&I alb—a )

OH Wf:201446 A 26 H (K)

OWf [ : 14:40~16:10

O Fr « FALKRFNNF ¥ R A SUERBEWFEH 10 B 56 21 B =
O#MEH « AAFIRI= PD Wali Ullah X

Ofm & : "Generalized Nelson-Siegel Term Structure Model. Do the second slope and

curvature factors improve the in-sample fit and out-of-sample forecast?”

OH K :201347H 10 H (K)

O Fr « BHALKRFNNF ¥ RS2 SUERABEIFFEH 10 B 56 21 BE =

ORF  [# : 14:40~15:40

OWEH : voA UMIRFE BEA Z K

Ofm & : " Quasi-Maximum Likelihood Estimation of the ARMA-GARCH process with
ergodic errors”

OFf ] : 15:50~16:50

O#iEE AL K% Hongwei Chuang X

O#fm /& : " Correlation Persistence in Financial Markets: A Network Theory”

OH Wf:2014410 H10H (&)

OFF [# : 14:40~16:10

O P BAL KRG PR 4 B Kaag=

OMEH ARy FY - TIvxZAY « Dy U HA&tt o ¥ K
Of @& T&EARMHHY 2 — OFE - g L) 227 7L I 7 LOKRINZE
g HKHSTO 62 EM D FEIEHHT

OH HF:20144£10 H 16 H (k)

OFF [# : 14:10~17:10

O%  Jr « BALKRFPNAF ¥ R 2 YEREEUIIER 10 P 56 21 =
OMEE NITH—E 2R 2— 3 > IFEF 4 FH K

Offi M : T4 2T v RAETMATEED  JREHEIMZH RO 54T )

OH Hf:2013410 A 30 H (K)
OMs [ @ 14:40~16:10

17



O Fr « BALKF)NNRRGE PR 4 B RaSii=
O 753 : Charles University  Milan Vlach £
OF@ R : "Gentle Introduction to Mathematics of Rough Sets”

OH WF:2014% 11 H 13 H (OK)

Ol [ : 16:20~17:50

O Fr « FALKRFNNF ¥ R A SUERBEWFEH 10 B 56 21 B =
O3 + University of Chicago  George Tiao X

Off 74 : "Introduction to Seasonal Adjustment for Economics Time Series”

OH WF:20134F 11 H 14 B (&)

OFF [# : 16:20~17:50

O 7 BHAERFINNF ¥ o S ZA SRR AW 10 BE 25 21 BEE =
O#45# : University of Chicago  George Tiao X

Off & : "Introduction to Seasonal Adjustment for Economics Time Series”

OH ®F:20144 12 H 25 H (K)

O Fr « FALKFNNF ¥ LR ASUERABEFTEH 10 B 565 21 BE=E
ORf  [# : 14:40~16:10

OmEH Ry Ak K

Of & : TSy F AL MWNC K D727 7 7 A4 F 2 AWFIED AR
ORf  [# : 16:20~17:50

OfE#E « KKy Kl Bl K

Ofm 74 : "Valuation of Callable and Putable Bonds under the Generalized Ho?Lee

model: A Stochastic Game Approach”

OR WF:20154:1H8H (K)

ORf  [# : 15:00~16:30

Ofg  [# : BALKRFIANF ¥ RS2 SUERBEFTEH 4 B 55 401 HE =
O#EE - BHERYy Al Bl K

Of 74 : "The portmanteau tests and the LM test for ARMA models with uncorrelated

errors”
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" The Rise of Digital Services and Implications for Service Research”
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Erasmus University  Michel van de Velden X

"Cluster Correspondence Analysis”
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T. Ishigaki, N. Terui, "Topic Modeling of Market Responses for Large-Scale Transaction
No.35 | T. Sato, and G. M. Data"
Allenby
] "The Ubiquitous Model for Dynamic Diffusion of Information
H. Takada, K. Saito, N.
No.36 ] Technology"
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