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Hongwei Chuang #£##% (2014.4~2019. 3)
(EHIFT)
P.M.Robinson A FEHFSE 5 (2015.12, 2018.3,2019.5)
bk W% BHF9ER(2016.4~2017.3))
M7 KR E(2017.8)
I e RHIEITIER(2017.1)
Chun-Fang Chiang #5525 (2017.3~2017.8)
Nazmus Sadat Khan f¥E#F5E 5 (2017.10)
Jaromir Antoch #EAIZEE (2017.11)
YoungdJin Choi A58 H (2018.7)
Christina Atanasova #0725 (2018.10)
Xu Xia fPSHF7E R (2018.12)
Olivier Le Courtois fA#E4/F5E & (2019.1)
Peter Moffatt A EHFFEE (2019.3)
Corrado Di Maria fA¥E4/F5E & (2019.3)
T8 ERESE BHEHIR (2017.4~)
=i RIERHTERR (F5) (2014.4~2020.3)
Anthony Hayter (2019.5,12)
ITEFER (2019.7)
EFK (2019.8~)
EEEFR (2019.8~)

6) FIfE - B
OPIE : HAEKRZNNF v o N ARFFIFIEHR 3 fiE 308 53
OFEFF - FAX : 022-795-6283

O A —/L : dssr-sec@grp.tohoku.ac.jp

OHP : http://www.econ.tohoku.ac.jp/econ/datascience/newpage.html
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OE%: 8 1f
+ University of Maryland, Robert H. Smith School of Business, Department of
Marketing (201346 5 3 H)
- Korea University School of Business, Marketing Research Center (2013 4 6
H 11 H)
+ The Ohio State University Fisher College of Business, Dept. of Marketing &
Logistics (2015 4= 9 H 21 H##fh)
- College of Business Stony Brook University, The State University of New York
(2016 4= 8 H 18 A i)
- National Chengchi University, Department of Economics (2016 4 8 H 29 H
it )
* University of Hawaii at Manoa, Department of Economics, College of Social
Sciences (2016 4F 11 H 7 Hfiifk)
- Goethe University, Department of Marketing Faculty of Economics and
Business Administration (2017 4= 10 A 5 Hf##f5)
+ Foreign Trade University, Faculty of Economics and Business Management —
National University of Laos, and Climate Change Research Center - Vietnam
Institute of Meteorology, Hydrology and Climate Change (2019 4 9 H 30 H##

/(il:l )

OEW 31
< HH - AT AWFIERERE O REFEERSERT - P — B AR M o X — (2012 4F
6H1R)

c A ENENT 7 BEAFEAT (AGD) 8 =9t 7 v—7" (2016 -6 H 1 H)
(2016 4 4 A 1 H, 7 U7 EMIEAT OMMBEFEMRICLED 5 =987 v — 7 23
WFge 7 — 71, )
- aiforce solutions inc. (201941 H 21 H)


http://www.stonybrook.edu/commcms/business/
http://www.agi.or.jp/research/

(H31 4E £ 366 2 1)

D Workshop on Recent Progress in Time Series:in honour of Peter Robinson

OH W : 201945 H 29 H(K),30 A (K)
O BT« BALRZAI N 2 7ER 4 B Rk
OMEZE  : Grant-in-Aid for Scientific Research (B)17H01701 and (B)17H02508
O7wvr 7 h:
May 29 (wed)
13:00-14:00 Peter M Robinson (LSE)
14:15-15:45 Eiji Kurozumi (Hitotsubashi Univ.)
Takamitsu Kurita (Fukuoka Univ.)

Yoshihiro Yajima (Tohoku Univ.)

16:00-17:10 Yuzo Hosoya (Tohoku Univ.)
Mototsugu Shintani (Univ. of Tokyo)

-Banquet

May 30(Thu)

9:30-10:30 Yoko Konishi (RIETI)
Yoshihiko Nishiyama (Kyoto Univ.)
10:45-11:45 Haruhisa Nishino(Hiroshima Univ.)
Yan Liu(Kyoto Univ.)

12:00-13:00 Muneya Matsui (Nanzan Univ.)
Yasumasa Matsuda (Tohoku Univ.)



@ International Workshop on Marketing and Data Science
OB Kf:2019412 A6 BH(®),7 0 (1)
O% P« AL KRFAINNCESRAB A 11 B D=
O#% =: JSPS Grant-in-Aid for Scientific Research (A)17H01001 and
Center for Data Science and Service Research
@) =2/ AV N
Opening Address 9:25-9:30 Nobuhiko Terui (Tohoku University)

Session 1 9:30-11:35 Chair : Masataka Ban (University of Tsukuba)

1-1  P. K. Kannan (University of Maryland) (50 min)
"Identifying Competitive Market Structures: A Deep Network
Representation Learning Approach"

1-2  Sotaro Katsumata (Osaka University) (25min)
"Measuring Indirect Effects of Advertising Through Mass and
Social Media"

1-3  Yinxing Li (Tohoku University) (25min)
"A Multi-generation Product Diffusion Model with Social
Media Effects"

1-4  Tsukasa Ishigaki (Tohoku University) (25min)

"Customer Data Analysis on Graph Signal Processing"
Lunch: 11:35-13:00

Session 2 13:00-15:05 Chair : Fumiyo Kondo (University of Tsukuba)



2-1 Thomas Otter (Goethe University) (50min)
"Bayesian Consumer Profiling"
2-2  Masataka Ban (University of Tsukuba) (25min)
"A New Inventory Classification Criterion for Retail CRM"
2-3  Satoshi Nakano (Intage Inc.) (25min)
"Customer Segmentation with Purchase Channels and Media
Touchpoints using Single Source Panel Data"
2-4  Aijing Xing  (25min)
"Challenges of Modeling on Digital Marketing for Insurance"

Coffee Break: 15:05-15:25

Session 3 15:25-17:10

<Student Session> Chair : Tsukasa Ishigaki (Tohoku University)

3-1 Linh Nguyen (15min)
"Domain-to-domain Translation Model for Recommender System"
3-2  Mirai Igarashi (15min)
" A Model for Social Infulence on Topic of Users Contents Generating
Behavior"
3-3  Toshikuni Sato (15min)
"Nonlinear Estimation and Visualization by Neural Network for
Marketing and Consumer Behavior Research"
3-4  Kachun Lo (15min)
"Matching Novelty while Training"
3-5  Yosuke Sakai (15min)
" Recommendation via User's Personality and Product Features
Extracted from Text"
3-6  Yu Tomita (15min)
"Understanding Consumer Evaluation Axis for Products using Natural
Language Processing on Amazon Review Data"
3-7  Angi Li (15min)
"The Geography of World Happyness: Spatial Analysis in the Peoples's

Life Satisfaction"

Reception: 17:30-19:30



December 7(Sat)

Session 4 9:30-11:10

Chair : Junji Nakano (Chuo University)
4-1  Greg Allenby (Ohio State University) (50min)
"Improving Text Analysis Using Sentence Conjunctions and
Punctuation”
4-2  Wirawan Dony Dahana (Osaka University) (25min)
"The Effect of Paid Search Advertisement on Used Car Demand: The
Moderating Role of Advertiser Credibility "
4-3 Shohei Hasegawa (Housei University) (25min)
"Estimating the Causality of Customer Satisfaction using a Quantile

Regression Model"

Coffee Break: 11:10-11:20

Session 5 11:20-13:00

Chair : Wirawan Dony Dahana (Osaka University)
5-1 Jaehwan Kim (Korea University) (50min)
"Capturing Substitutions using Flexible Utility Function for Outside
Good"
5-2  Nobuhiko Terui (Tohoku University) (25min)
"Measuring Large Scale Market Response and Forecasting for
Aggregated and Disaggregated Sales"
5-3  Kazuhiro Miyatsu (The Nielsen Company) (25min)
"Consumers Emotional Impact to Shopping Behavior: Joint Modeling

of Shopping Amount and Interval"

Lunch: 13:00-14:00

Session 6 14:00-15:40

Chair : Yasumasa Matsuda (Tohoku University)
6-1 Anthony Hayter (University of Denver) (50min)



1) Data

OR K
O% fr:
ORf  [#
OEH
Ofm 4 :

OH ®HF:
O% fr:
Ol 1 :

"Efficient Computation for Stochastic Behavior Problems"
6-2  Junji Nakano (Chuo University) (25min)
"Visualizing Aggregated Symbolic Data with Continuous and
Categorical Variables"
6-3 Takaki Sato (Tohoku University) (25min)

"The Effect of Air Pollution on Housing Price: A Semiparametric

Spatial Econometrics Approach"
Closing Address 15:40-15:50

4
J—7 a7

(H30 fREESENE 38 1, #4944 (N 44 3844) )
Science Workshop
201944 A4 18 H (K)
ALK N v SRR ARETERE 1 RS 55 1 fE =
14:40~16:10
HAEKRS fify B K

" Review of the Knockoffs Inference"

201944 A 25 H (k)
WAL RPN v R ARFE AT LB B 1=
14:40~16:10



O -

University of Tronto Zhou Zhou X

Offi & : "Estimation and Inference for Precision Matrices of Non-stationary Time
Series."

OH W :201945H9H (K)

O B« BALRFAIINF v S AREEANITERE 1 IS 55 1 E =

ORF§ 1 : 14:40~17:00

O#45# : University of Denver Anthony Hayter K

O & : "Recent Advances in Statistical Inference and Computational
Methodologies"

OFES - FEHEEMIZET A & K

Of #2: " Existence and uniqueness of maximum likelihood estimators of

Kronecker product covariances "

OHF K:
O% Fr:
O [ :
OEH
Ofm 4 :

OH K:
O% Fr:
ORFf  [H :
OEH
Ofm 4 :

201945 H 16 B (K)
ALK v S AREEAHETERE 1 IS 55 1 E =
14:40~16:10
WAL K% Xin Yuan K
"Bivariate CARMA random fields"

201945 H 23 H (K)

ALK N v S AR ARETERE 1 S 55 1 fE =
14:40~16:10

London School of Economics Peter M Robinson X

"Jensen's Alpha measured under skew-symmetry model for error term

distribution"

OH K:
O% Fr:
ORFf  [H :
OEH
Ofm 4 :

returns "

ORf W
O% fr:

201946 5 13 B (K)

HALRZINNF v SR AR LB 5 1 HE=
14:40~16:10

WAL K%  Navruzbek Karamatov K

"Analysis of financial network and the role of asymmetry in stock and fund

201946 H 18 H (k)
HALRFINNF v R ARREFIERRE 1 55 5 S =

10



OWf 4
OWEFH

Ao AH

: 17:00~18:00
PR BRFOER K

"On Some Resampling Procedures with the Empirical Beta Copula (joint

work with Anna Kiriliouk and Johan Segers). "

OR

O [ :
O% P :
OES -
Ofm & :

OHR Wf:
O [ :
O% P :
OES -
Ofm & :

1201946 4 20 A (K)

14:40~16:10

RACKRZFEINNNF v S ARBEAIZE L RS 55 1 =
HIk K% Linh Nguyen K

"Domain-to-Domain Translation Model for Recommender System"

201946 H 27 A ()

14:40~16:10
FALKFENNF ¥ /S AR FE PO L B 55 1 R
FIbRFE HAE Rk K

"Specifying node characteristics by combining social network data and user-

generated-content"

OR K
ORFf  [H :
O% Fr:
OEH
Ofm 4 :

2019 7TH 4 H (K)

14:40~16:10

HALRZINNF v SR AR LB 5 1 E=
b K  Junyue Wu K

" A threshold extension of spatial dynamic panel model ""Spatial weight

matrix estimation by LASSO "

OR K
ORFf  [H :
O% Fr:
OEH
Ofm 4 :

OH W:
O [ :

O% A

OHmEH -
O & :

201947 H 18 H (K)

14:40~16:10

ALK N v SRR ARETERE 1 RS 55 1 fE =
National Chengchi University  Shih-Hsun Hsu X

" Macroeconomic Uncertainty Index in Taiwan "

201947 H 25 H (K)

14:40~16:10

D HAE RPN ¥ S ARG FIFIEAR 4 B KasigsE
University of York [/ FEK

" A robust approach to heteroskedasticity, error serial correlation and slope

11



heterogeneity for large linear panel data models with interactive effects "

OH W :20194 10 4 17 H (K)
OR§ 1 : 14:40~16:10
O B« BALRFAIINF v S AREEANITERE 1 IS 55 1 E =
O&EH « JILRY HH EAK
Off  #H : " The Unexpected Supply Shock on Tobacco Industry and Smoking
Behaviors"
OH W :20194 10 24 A (K)
ORF§ 1 : 14:40~16:10
O B« ALK F v S AREEANITER 1S 55 1 E =
OFESE « fERRY /E WK
i RRETEHMIRE L T XA YA =0T ~HET XA N4 Z A4 T

OH FF:2019410 H 31 A (K)

OFf [ : 14:40~16:10

O P« BALRFINNNF ¥ SRR FHFEM LB 55 1 E =
OWES - ARHERY #E K

O# ™ : "Kolmogorov--Smirnov Tests for Laplace Spectral Density Kernels"

OR WF:2019%11H 140 (K)
OWF  [# : 14:40~16:10
O B+ ALK F v S ARREARITER 1 RS 55 1 E =
OfE# « By BH  HERK
#@  #H : "Methods for Applied Empirical Research in Economics: Intuitive Idea of

Causal Inference in Statistics"

OB WF:2019%11H 210 (K)
OWF  [# : 14:40~16:10
O B« ALK F v S ARRFEARITER 1 RS 55 1 E =
OmWmEH « —fmRF LA FEK
F@  H : "Testing jointly for structural changes in the error variance and coefficients

of a linear regression model "

OH W:20194 12 H5H (k)
O®fF [ : 14:40~16:10

12



O%  Fr: AL RFPNNF v o N ARF AR 1 51 E=
O#H &% : Ohio State University Greg Allenby X
#@ #H : "An Integrated Model of Text, Scaled Response and Choice Data"

OH Wf:2019412 19 H (K)
OR§ 1 : 14:40~16:10
O B« ALK F v S AREEANITERE 1 RS 55 1 E =
OWmEH  HARFE BAE HRK
# #H : "Introduction of parental leave policies and maternal employment in long-

run

OH W :20194 12 26 0 (K)

OR§ 1 : 14:40~16:10

O B« ALK F v S AREEANITER 1 IS 55 1 E =

O & # : New York University AR EfK

Of  #H2 : "A Dynamic Structural Model of Endogenous Consumer Reviews in Durable

Goods Markets"

OH F§:202041H 16 H (K)

OWF  [# : 14:40~16:10

O A« FALKRFPINNF ¥ S ARFEIE 1 B 5 1 B =
O#45# : Ain Shams University Hisham Abdeltawab X

@  fH : "Estimating the Effect of Governance on Economic Growth"

2) THOR - MERFICES Y —EAREN R T r V=7 b RS
USHFFHHEY —27 v a v ) oM
OB WF:2019%11H 210 (K)
OWF  [# : 14:40~16:10
O B« ALK F v S AREEARITER 1 IS 55 1 E =
OmWmEH « —fmRF LA FEK
F@  H : "Testing jointly for structural changes in the error variance and coefficients

of a linear regression model "

OH W:202041H 23 H (k)
O Fr : HAL RPN BE LIS L 55 1 e =

13



Ol 1 :
OHmEH -
Ao AH

16:20~17:50
KRR KH B K
ST SO fffidg -] 75"

1D BRRFAES & O3

OHR Wf:
O [ :
O% P :
OES -
Ofm & :

201944 H 18 A ()

16:20~18:20

HAERFNNF v XA SRR AR 4 S 55 401 (HE =
MERY  HIRE FH K

" Stock Market Response to Public Investment under the Zero Lower Bound:

Cross-industry Evidence from Japan "

OB HF:
AL RPN T v XA SRR AIIIER 4 B 26 401 R =
Org 1 :
OHmEH -

Ao AH

O BFr

OR K
O [ :
O% Fr:
OEH

m o

201944 A 25 H (K)

16:20~17:50
HACKRS: Rl K
" Sovereign Default Triggered by Inability to Repay Debt "

201945 H 16 H (K)

16:20~17:50

FALRFNNF v o S A SRR GAFTERR 4 BE 56 401 R =
WRTERY KIbH T K

" Trade, Growth, and International Recessions induced by Country-Specific

Financial Shocks "

OR K
O [ :
D HAE RPN F ¥ S A SRR AR 4 B 5 401 =
OEH

m o

O%

OH W
OFf [H :
O% P :
OES -

imo o

201945 H 23 H (k)
16:20~17:50

FRER RS Kk UG K

" Inequality and asset fire sales "

201946 H 10 H (H)

16:20~17:50
FAEKRZENNN e v /S ARG AT EM 4 B R =
—iERE M M K

" Perceptions about the Economy and Policy Effects in Japan: Economists

14



versus the General Public "

OR
O [ :
O% Fr:
OEH

Ao AH

OR K
O [ :
O% Fr:
OEH

Ao AH

OHR Wf:
O [ :
O% P :
OES -

imo o

Policy"

OH W
O [ :
O% A :
OES -

imo o

201946 H 28 H (%)

16:20~17:50

FALRKFINNF v LS ASCRRIBRAEITER 4 565 401 HE=
RREHRT &l R/l K

"Debt-Ridden Borrowers and Economic Slowdown"

2019 7TH 4R (OK)

16:20~17:50

HAERFNNF v /XA SRR AR 4 S 55 401 (HE =
Dalhousie University, —#& K% Weina Zhou X

" Group Discrimination in the Classroom and Academic Achievement "

201947 H 18 H (K)

16:20~17:50

ALK v S AREEAHETERE 1 IS 55 1 E =
National Chengchi University  Yih-chyi Chuang X

"Firms' Costs, Profits, Entries, and Innovation under Optimal Privatization

20194 7H 25 H (K)

16:20~17:50

ALK FPINNF v S ZASCRSRREBIZER 4 BE 55 401 g =

RIS RYE B B K

" Effective Method for Supporting Elderly Survivors after the Great East

Japan Earthquake "

OH W
O [ :
O% P :
OES -

imo o

OB K

2019410 H3 H (K)

16:20~17:50

FALKZFZNNNF v o S A SRR A TFZE 4 BE 25 401 3R =
EBORY: M HWHIK

" Forecasting Public Investment Using Daily Stock Returns "

20194 10 H 17 H (K)

15



O [ :
O% A :
OES -
Ofm & :

16:20~18:20
HAE RPN F v XA SCRSRR AW 4 P 56 401 B8 =
TETERY N CF K

"Who Has Benefited from Expansion of Nursing Care Homes?: Exploitation

of Government Intervention on the Supply Side of Elderly Care Market "

OR K
O [ :
O% Fr:
OEH

Ao AH

OHR Wf:
O [ :
O% P :
OES -
Ofm & :

2019410 H 31 H (K)

16:20~17:50

HALKRZANN F v R ARG EHTIER 4 B 25 401 (=

AASRAT /NP "R K

" Old Workers and Sustainability of Social Security in Population Aging "

2019411 H 21 H (K)

16:20~17:50

HAERZFNNF v XA SRR AR 4 S 55 401 (HE =

BRERY EH @& K

"OLD-BOY NETWORKS, CAPITAL INJECTION, AND BANKS' RETURNS:

EVIDENCE FROM JAPANESE BANKS"

OR K
ORFf  [H :
O% Fr:
OEH

m o

2019411 H 28 H (K)

16:20~17:50

FALKZNNNF v o S A SRR A IFZEE 4 BE 25 401 BE =
BIERRRY  HE B K

" An Analysis of Peer Effects on Vaccination Behavior Using a Model of

Privately Provided Public Goods "

OH W
O [ :
O% P :
 BfEHKZ: Rong FU (B %) K
imo o

O+

2019412 H5 B (k)
16:20~17:50
HAL RN F ¥ o S 2 SRR AHTZERE 4 P 45 401 [HE =

" Compensation Seeking under Blended Payment System: Evidence from

Japan’ s Universal Healthcare System "

OB Wf:
OE# Fﬁﬁ'

O Hr:

2019412 H 19 H (K)
16:20~17:50
HAL RPN F ¥ X2 SRR AHTZERE 4 P 45 401 [HE =

16



O -

HASYT ME MA K

i 72 : " Model Uncertainty and Effective Lower Bound Risk "

OH Wf:202041H 23 A (K)

OR§ M : 16:20~17:50

O% A« BAERZINAF v S ZALRERF GO 4 B 5 401 =
Om&EH  MmERE AfkH H K

7w &8 : " The U.S. Child-Care Crisis: Facts, Causes, and Policies "
OHR Wf:202041H 30 A (K)

OR§ M : 16:20~17:50

O% A« BAERZINAF v S A LRRF GO 4 B 5 401 =
OWm&EH : —mRFE \iF KK K

Of  #H2 : " Nominal Wage Rigidity: Theory and Evidence from Japanese Economy
during and after WWI "

OH Wf:202042H 20 A (K)

OR§ M : 16:20~17:50
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