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HEH USRI EE(2017.1)
Chun-Fang Chiang #184tE(2017.3~2017.8)
Nazmus Sadat Khan A58 5 (2017.10)
Jaromir Antoch #iEHF%EE (2017.11)
Youngdin Choi fAF9E & (2018.7)
Christina Atanasova & 7% 5 (2018.10)
Xu Xia #EAFEE (2018.12)
Olivier Le Courtois P78 B (2019.1)
Peter Moffatt fAEMFFEE (2019.3)
Corrado Di Maria ##5E0F7E B (2019.3)
il BORERE BHERER (2017.4~)
=i BRIERHT AR (FER) (2014.4~2020.3)
Anthony Hayter (2019.5,12)
LK (2019.7~)
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SHEIEER (2019.8~)
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OFTE : HAEKRFINNNF ¥ > 7 S AR F FFZER 3 B 308 B
OFEEE - 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% 81
+ University of Maryland, Robert H. Smith School of Business, Department of
Marketing (2013456 H 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 49 H 21 H#iifk)
+ College of Business Stony Brook University, The State University of New York
(2016 4= 8 J] 18 H i)
+ National Chengchi University, Department of Economics (2016 4£ 8 H 29 H
i)
*+ University of Hawaii at Manoa, Department of Economics, College of Social
Sciences (2016 4 11 H 7 H#ififh)
+ Goethe University, Department of Marketing Faculty of Economics and
Business Administration (2017 4 10 A 5 Hf#fE)
+ 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 4F 9 H 30 H i

)
OFEWN 31
cHEH e AT AWFEKERE RREHEORAFSERET - S — B ARV v 2 — (2012 4R
6 H1H)

< NEMENT O T RERFZERT (AGT) 5 —Aff9E 7 v —7 (201646 A 1 H)
(2016 - 4 A 1 B, 7 V7 EMEFTOMBIRMIZIEN, 2B =087 v— 7 2R
WFge 7 — 712k, )
- aiforce solutions inc. (20194%1 H 21 H)
- ¥ &4t Propre Japan( 2020 4 12 J] 1 H)


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

(R2 4 K 32t 2 1)
(DRecent Progress in Spatial and/or Spatio-temporal Data Analysis
OH [ : 20204 10 H 30 H (&)
O P A 74 B
OMEZ  : Grant-in-Aid for Scientific Research (A)18H03628, (A)20H00576 and
(B)17H01701
OYA=FA7FNE
10:00-11:00 Griffith, D. (Univ. Texas at Dallas)

Important considerations about space-time data: modeling, scrutiny and ratification

11:00-11:30 Murakami, D. ISM)
Compositionally-warped additive mixed modeling for large non-Gaussian data:
Application to COVID-19 analysis

11:30-12:00 Shimono, T. (ISM)
Space-time analysis of COVID-19 in Japan using mobile space statistics(R).

Lunch break

13:30-14:00 Yajima, Y. (Tohoku U.)

On estimation of intrinsically stationary random fields.

14:00-14:30 Sugasawa, S. (Univ. Tokyo)

Spatially clustered regression

14:30-15:00 Toda,H. (Nagoya Institute of Technology)

Post-selection Inference for spatio-temporal trajectory segmentation

break



15:15-15:45 Hirano, T. (Kanto Gakuin U,)

A multi-resolution approximation via linear projection for large spatial datasets

15:45-16:15 Matsui, M. (Nanzan U.)
Testing independence of continuous time stochastic processes

-- toward independence test for random fields --

16:15-16:45 Matsuda, Y. (Tohoku U.)
Space time ARMA model

@The Third Tohoku-UEA Joint Workshop

OB ®r:202141H 21 H(CK)

O Hr: A 74 Bl

Off =

OA=2/A7NNE

UK Time JP Time

08:25-08:30 17:25-17:30 Emiliya LAZAROVA & Yasumasa MATSUDA
WELCOME

08:30-09:05 17:30-18:05 Dai ZUSAI
Gains in Evolutionary Dynamics

* A Unifying and Intuitive Approach to Linking Static and Dynamic Stability

09:05-09:35 18:05-18:35 Ayobami ILORI

Fiscal Policy Shocks and International Spill-overs

09:35-10:10 18:35-19:10 Takuya ISHTHARA
Evidence Aggregation for Treatment Choice

10:10-10:20 19:10-19:20 BREAK
10:20-10:50 19:20-19:50 Yuan GAO

Evaluating Innovation Disruptiveness by Measuring Destructiveness and New

Knowledge Involvement: A Network Approach to Patent Data Analysis



10:50-11:10 19:50-20:10 Anqi LI
Spatial Analysis of Happiness in Japan

11:10-11:40 20:10-20:40 Binwei CHEN
Margin Trading, Short Selling, and Market Quality: Evidence from Chinese ETFs

11:40-11:45 20:40-20:45 Corrado DI MARIA & Yasumasa MATSUDA

CLOSE
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(R2 fEJEZENE 15 71, WEE 164 (N #4h64) )

1) Data Science Workshop

OH K
O% Fr:
OFf [ :
OmEE -

O & :

OR
O% Fr:
O [ :
OmEE -

O & :

ORI
O fr:
ORrF ] :
HAERY: A AR

: A Personalized Marketing Model for a Wide Set of Customers and Products

20205 H7TH (K)

FrTA v

14:40~16:10

FALKRT: AW %5

Multivariate CARMA random fields

202045 H 21 A (K)

FTA v

14:40~16:10

FAHRY AR 5N

Panel Data Quantile Regression for Treatment Effect Models

202045 H 28 H (k)
R
14:40~16:10

1202046 A 11 B (K)



O% Pr:Fro4v

ORf 1 : 14:40~16:10

OWE#E - JALRF BH  HEXK

Offi 78 : The effect of pollen exposure on economic activity: Evidence from home

scanner data

OH HF:202046 4 18 H (K)
O Fr:oAvro4»

OFfE [ : 14:40~16:10

O#E# - HILRY fllr BAK

O & : Inference in weak factor models

OH Hf:202046 1 25 H ()

O mr:Aro74v

ORF  [# : 14:40~16:10

OWmEE - HALKT I MEK

OF  # : "Marketing Modeling of Large-scale Sales Data"

OH ®f:202047H 16 A (K)

O pr-Avro4»

OrF  [# : 16:20~17:50

O3« University of York [ FEK

Off # : "Two-Step Instrumental Variable Estimation of Linear Panel Data Models

with Interactive Effects "

OH WF:20204-7H 30 H (K)

O M : 14:40~16:10

O Fr:AvoA4r

O&# « RIETI » LR /I #ETIK

Offi 8"y 77— LARKEHE : HED 525 - ET) LR

OH B :20204£10H 15 H (K)
OFf [ : 14:40~16:10

O PFr:-Avro4v

O®MEH  FRLERT FEM  KEK



Ofm & :

"Inference on extremal conditional quantiles"

OH W :20204 11 4 19 H (K)
OR§ 1 : 14:40~16:10
O% A4
OWEHE « JALKT #EI FHK
Off & : " Binomial Tree Method for Option Pricing: Discrete Carr and Madan
Formula Approach"
OH Hf:20204 11 7 26 0 (R)
ORf [ : 14:40~16:10
O% pr:Ar74»
OWmEE : FAHKRY #%iE #Hi—K
Offi # : "Tests for a structural break and conditional variance of count time series "
OH K :2020412 43 H (K)
OWf  [# : 14:00~17:00
O% Fr:Aro4v
OmEE « HALKT HH FKEK
im  #H : "Marketing Models for Customer Engagement Behaviors by Using Large

Scale and Unstructured Data "

O#HEH « HILKF Junyue Wu K
# 72 : "Three developments on spatial econometric models in data science
perspective
OH W :20204 12 4 17 H (R)
ORf  [# : 14:40~16:10
O% fFr:Aro4v
O#EE : \MIGRYE HH  H-RK
Of 8 " BR - RN Y = OfEHET U 7
OH WF:2021%1H 14 H (OK)
O [# : 14:40~16:10
O% Br:Fr74v
OWEE « ENREMITT HH  SHEK



Off 78 : "Geographically weighted regression for compositional data"

OH ®:202141H28H (K)

OFf [ : 14:40~16:10

O PFr:-Avro4v

O#E#E - RIETI - #dbRY /I BEFIK

O M :"HANTZo T @E2 0L BRI LEN? @ HWERE Y I/ T—XICLDHHE
ITE AT "
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Do
[3E] (R2 FEEE B SR 10 1)
Mirai Igarashi, "Interpretable Perceived Topics in Online Customer
No.112 | Aijing Xing Reviews for Product Satisfaction and Reader
and Nobuhiko Terui | Helpfulness"
Yasumasa Matsuda
No.113 ) "MULTIVARIATE CARMA RANDOM FIELDS"
and Xin Yuan
"The effect of pollen exposure on economic activity:
No.114 | Yuta Kuroda
Evidence from home scanner data"
Mirai Igarashi, P. K. | "Customer Review Analysis
No.115 | Kannan Using Word Embedding
and Nobuhiko Terui | Model Considering Text Topics"
B " International and Interprefectural Migration
Koji Murayama and |
No.116 in Japan:
Jun Nagayasu o ) o
Implications for the Spatial Assimilation Theory"
" Economic Activities and Regional Correlation
No.117 | Jun Nagayasu ) ) ]
During Economic and Natural Disasters (1"
Lamia Bazzaoui, Jun ) ) ) ) )
" Cyclical Reaction of Fiscal Policy and its
No.118 | Nagayasu and ) o
Relationship with the Current Account Balance "
Ronald MacDonald
" Causal and Frequency Analyses of Purchasing
No.119 | Jun Nagayasu )
Power Parity "
No.120 Takaki Sato and " Spatial Extension of Mixed Analysis of
0.
Yasumasa Matsuda Variance Models "
"Is Corporate Environmental Responsibility
No.121 Zhou Hui and Jun More Valuable in
0.
Nagayasu the Shaky Period? The Moderating Effect of
Ownership Type "

11
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B3l & DT D EFEMFZE"
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R AIEFERLClE 2018 4 9 H BIRS T B W T, A= 4 2802 ORI T 5
HE - FIE~OFEEZTLA L, A< AN - 220 BICB T D FEE 0T — 2 Bt
M EIEGhT 5720, MAEZARR L1, AEIX, WIALKFHEKGERS LD FHE2520)
HAMGHFEDOBBIZL Y Efid 56 DT, ZEFEIZIIELRERS 10 THE2R579 5,
2020 - 3 HIZHE 2 MSEEAKEOT D . AWt o ¥ — N E 4 4 EREEE S

AR (FARHE RS « HAEIRBLS KR B)

"Identification of Nonparametric Panel Data Models"

AHIREFEK (New York University)

"Marketing Science in North America: Recent Trends and Advice for Ph.D. Students"
2020 £ 11 A 5 A, RHFAMIERHTI T, 5 2 MM ERENZ MR L, (GRS
YIA VBB ORET, o ARERK, 4 AREFIK)
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ANy VNG o R B

WAFTERR S R & [Symposium of Yotta Informatics — Research Platform for
Yotta—Scale Data Science 2021 |
H R : 2021423 H23H (k) 15 : 00~20 : 00
20214F3 A 24H (JK) 14 : 30~20 : 00
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H., 201941 H 1 H~20194F7 H 24 H
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ST 2019 429 A 1 A ~BIfE

T2 12 H 1 B, XSt Propre Japan & OI:[FEIWIFEEK) 2 FEkG, RZERTT V%
FWN - REPER E O S [RIAFE % B4k,

FEIFgESE BREU 4t Propre Japan

FFZEHRT 2020 4E 12 A 1 H~2021 4 11 H 31 H
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