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(F4T)
Hongwei Chuang #£#4% (2014.4~2019. 3)
CER-UInY)
P.M.Robinson {542 E(2015.12, 2018.3,2019.5)
bk ik BAFsEE(2016.4~2017.3))
M7 RIBHEHFIEE(2017.8)
HEH USRI EE(2017.1)
Chun-Fang Chiang #184tE(2017.3~2017.8)
Nazmus Sadat Khan A58 5 (2017.10)
Jaromir Antoch #BEMFZEE (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)
I BIERHT AR () (2014.4~2020.3)
Anthony Hayter (2019.5,12)
WEEEK (2019.7~)
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OPTE : BALRFINNF v o S AR AW IO 3 B 308 558
O7E5f - 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

)
OFEW 31
cHEH - AT AWFERERE RREHEORAFSEET - S — U AR R v 2 — (2012 4R
6 H1H)

< NEMENT O T RERFZERT (AGT) 5 =92 7 v —7 (201646 A 1 H)
(2016 - 4 A 1 B, 7 V7 EMEFTOMBIRIZIEN, 2B =587 v— 7 MR
WFge 7 — 712k, )
- aiforce solutions inc. (20194%1 H 21 H)
- ¥ &4t Propre Japan( 2020 4 12 J] 1 H)
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9:30—11:00 [Evi=zai1]
- fEAR By (RAERE)
On weak factor models
- Stanley Iat-Meng Ko (it K5%)
Stock Market Contagion During the Covid-19 Pandemic: a Network Perspective
KBEMA (TERY)
Adaptation of the Tuning Parameter in General Bayesian Inference with Robust
Divergence
11:10—12:10 [EBvv a3 2]
< FIbEHL (BEPER)
Estimation of Co-integration Regression in Explosive Processes
R R (R
Consistency of the common break estimator in panel data models under
misspecification
12:10—13: 10 B &
13:10—14:50 [Evvar3: EHFREREEY v a ]
» Ziyan Zhao (/IMERGFIRT)

The time varying structural approximate dynamic factor model



s RFRIE (RUER)
Distributionally Robust Policy Learning with Wasserstein Distance
HUA B (MEREE)
On tuning parameter selection of the debiased Lasso
< PEH A (RRURS)
Identifying Dynamic Discrete Choice Models with Hyperbolic Discounting
15:00-16:15 [Evvar4:EBHEREEEY v 3]
- IREDEFR RAEURE)
Joint Test of Manipulations in Regression Discontinuity Designs
- HERRE RAURE)
Identification of Marginal Treatment Effect with Multi-valued Treatments
- SR CRUEERE)
Higher-Order Asymptotic Properties of Kernel Density Estimator with Data-
Driven Bandwidth
16:30—17:30 [y =5 HAZENZ® REFFEAR BERF - BORDIT O F
2 ety v a ]
- MaEEl RAEURE)
Testing the Order of Multivariate Normal Mixture Models
W /KfHE— (Adam Smith Business School, University of Glasgow)
Semiparametric Bayesian Estimation of Dynamic Discrete Choice Models
1490
9:30—11:00 [ty = 6]
- AJREGR CGRAERS)
Shrinkage Methods for Treatment Choice
- B GRS
Causal Inference with Noncompliance and Unknown Interference
- HP AR (R RE)
Differential Geometry of Information Loss Models
11:10—12:10 [EBv vz 7]
IR VN PN D)
Spatial Filtering
- HL R RAERE)
Functional regression analysis of covid-19 in Japan by Docomo Mobile Spatial

Statistics



@ Applications of Data Science in Social Science in honor of Prof. Nobuhiko
Terui
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9:30-11:00 [Session 1] Chair: Masataka Ban (University of Tsukuba)

- Sotaro Katsumata (Osaka University)

Online Review Text Analysis Incorporating Valence and Vote: Extending the Topic
Model to Include Performance Measures

- Mirai Igarashi (University of Tsukuba)

Finding Influential Users by Topic in Unstructured User-generated Content

- Hiroshi Onishi (Tokyo University of Science)
Does Deregulation of Health Claims on Functional Food Package Design Change

Consumers' Purchase Behaviors?

11:10-12:10 [Session 2] Chair: Shohei Hasegawa (Hosei University)
- Junji Nakano (Chuo University)

Statistical model for article citation network in Web of Science

- Manabu Asai (Soka University)

High-Dimensional VAR Models via Sparse Precision Matrix

Lunch 12:10-13:10

13:10-14:10 [Session 3] Chair: Wirawan Dony Dahana (Osaka University)

- Naoto Kunitomo (The Institute of Statistical Mathematics)

Local SIML Estimation of Some Brownian and Jump Functionals under Market
Microstructure Noise

» Nobuaki Hoshino (Kanazawa University)

By 7 I7nT =807 T4 N\ — ki

14:20-15:20 [Session 4] Chair: Tsukasa Ishigaki (Tohoku University)
- Takemi Yanagimoto (The Institute of Statistical Mathematics)
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- Hiroshi Itosu (Tokyo University of Science)
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15:30-16:30 [Session 5] Chair: Yasumasa Matsuda (Tohoku University)
+ Makoto Abe (The University of Tokyo)
Deriving Lifetime Value of a Customer Who Exhibits Non-Poisson Purchase Behavior:
Application to Marketing Intervention for Customer Retention
+ Thomas Otter (Goethe University)
Discrete Choice in Marketing through the Lens of Rational Inattention

16:40-17:40 [Session 6] Chair: Wirawan Dony Dahana (Osaka University)
+ Nobuhiko Terui (Tohoku University)

Service Economy and Data Science

Feb 18, 2022

9:30-11:00 [Session 7] Chair: Shohei Hasegawa (Hosei University)
+ Greg Allenby (Ohio State University)
A Choice Model of Utility Maximization and Regret Minimization
- Jaechwan Kim (Korea University)
The Impact of Gig Economy on the Product Quality through the Labor Market:
Evidence from Ride-sharing and Restaurant Quality
- Takuya Satomura (Keio University)

A Multiple Duration Choice Model for Service Data

11:10-12:10 [Session 8] Chair: Masataka Ban (University of Tsukuba)
* Yoshimasa Uematsu (Tohoku University)
Robust False Discovery Rate Control via Debiased Rank Lasso
+ Junichi Hirukawa (Niigata University)
Innovation algorithm of fractionally integrated ($I(d)$) process and applications on the

estimation of parameters

Lunch 12:10-13:10



13:10-14:10 [Session 9] Chair: Tsukasa Ishigaki (Tohoku University)
- Qingfeng Liu (Otaru University of Commerce)

Machine Collaboration

- Takaki Sato (Tohoku University)

20 F R FS T D YL KRB 156t 3R 00 NG sh A B9~ % 2Rk

14:20-15:20 [Session 10] Chair: Yasumasa Matsuda (Tohoku University)
- Masataka Ban (University of Tsukuba)

AT T KT 7 T 4 v 7 OBEFE NS — o7
- Shohei Hasegawa (Hosei University)

BTYD €5 /M2 &2 Q&A VA s DOBEFEATEIO /T

15:30-16:30 [Session 11] Chair: Wirawan Dony Dahana (Osaka University)
- Li Yinxing (Tohoku University)
Product Embedding For The Large-scale Disaggregated Sales Data
+ Shogo Takedomi (Tohoku University, BRIDGESTONE )
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1) Data Science Workshop

OH W
O% P :
OFf M :
OMmEH
Ofm @& :

202144 H 22 H (K)
AV
14:40~16:10
FALRY: IrH REK

"Functional regression models"

by Y. Matsuda and X. Yuan (Tohoku University)
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20215 H 6 H (K)
T4
14:40~16:10
FALRT fka BAK

Global Inference in High-Dimensional Vector Autoregressive Models

202145 51 20 B (K)

A7

14:40~16:10

RALRT W Mz

Product Diffusion Models with Social Media Effects

202146 4 10 H (K)
FooA Y
14:40~16:10

Hib KRS i FIK

: "Introduction and recent developments of learning to rank for recommender

system with Implicit feedback"

by Kachun Lo and Tsukasa Ishigaki

OH M
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1202146 H 17 H (K)
RV N
© 14:40~16:10
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Vietnam
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Evidence Aggregation for Treatment Choice

20214 TH1H (K)

AV

14:40~16:10

#IL K% Mai Thi Tuyet Chinh

Determinants of household’s decisions on insecticide-treated mosquito net in

202147 H 15 B (OK)

FTA v

14:40~16:10

University of York [ ZEK

Assessing the impact of COVID-19 on global fossil fuel consumption and

CO2 emissions
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14:40~16:10
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2021410 A 28 H (K)
14:40~16:10

FrTA v

IDE-JETRO & H 8K

Paddy Cultivation as an Origin of Cooperative Norms: Evidence from

Natural and Artefactual Experiments (Goint with Kei Kajisa)

OH [
OFf A :
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OmEFH

Ofm & :

2021411 A 18 H (K)
14:40~16:10

PP PIFFER S 1 ==
FAHRY % K

Hypothesis tests for one- and two-way models with dependent errors

11
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2021 %12 H 2 H (K)
14:40~16:10
RREEPAFFER S 1 =
PERY: R AR

Spatial prediction of apartment rent using regression-based and machine

learning-based approaches with a large dataset
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202112 H7H (K)
16:20~17:50

PR PR R =
FALRT B mEERK

Effective User Modeling for Practical Recommender Systems based on Deep

Learning and Graph Analysis
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2021412 A 16 A (K)

14:40~16:10

77 A » TRANSDISCIPLINARY ECONOMETRICS & DATA SCIENCE SEMINAR
HAERY el ZE

"Functional regression models for spatio-temporal data” with Xin Yuan

202241 H 11 H (K)
16:30~18:00

RGP TERMRES 4 7 =
HAEKRE = UK

Frequency domain approach in spatio-temporal data analysis

202241 H 20 H (k)
14:40~16:10
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R3 FEBEE 31

Anqi Li,
No.122 | Takaki Sato and

Yasumasa Matsuda

Spatial analysis of subjective well-being in Japan

Yinxing Li and
Nobuhiko Terui

No.123

A Multi-generational Diffusion Model with Social
Media Effects and Pre-Launch Forecasting
of Smart Phone

Yasumasa Matsuda
No.124

and Xin Yuan

Convolutional regression

for big spatial data

13
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OARILE RAEURFRF B & UL ZERH)

Imaizumi, M. and Fukumizu, K. (2019). Deep Neural Networks Learn Non-Smooth
Functions Effectively. Artificial Intelligence and Statistics (PMLR 89).

OXR  Pi (FFRFZ KPR T FEED

Hamori, S., Motegi, K. and Zhang, Z. (2020). Copula-based regression models with data

missing at random. Journal of Multivariate Analysis, 180.

(Ze : SRR, £ RAPIRK)
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WRVEENRORIMG L7257 7 v h 74— 2 BEDZ I LT D, AEEIT TR v
ANy VNG o R B

WATERR S AR & [Symposium of Yotta Informatics — Research Platform for
Yotta—Scale Data Science 2022 ]
H I 0 202243 17H (OK) 15 : 30~20 : 00
20224F3H 18H (&) 15 :30~19 : 55
PR 51k - A>T A B (ZOoow)
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1) PR 2943 H 30 B, BASHT U F R b & ORFEFERN Z A, iLney 7T
— AT AT AL DE A YREHRER— AR EZHNE T2,

LFEFTEE ATV F R R

MEEH 7= 2R T e —FIl L b Z A viERE Y — B X ORIHIZEE T 5058
WFZEHIf 2016 48 11 H 1 H~20174F 12 A 31 A, 2018 4FE 1 A 1 A~2018 4 12 H 31

A, 2019451 H 1 H~20194E7 A 24 A

HEFZERE 132 M (MEEREA)

2) HFTE9I A1 H, &t~ 7 v I oFEMEERN RS, ~—rT 178
XA BT DN e~ — T 4 TV ) a—a VOB ERET D,
LREIrgE e lastt~r e Iv

WIREE [~—0T7 4 T EVRRET —F WA = ZAORETE )

R 2019429 A 1 A ~BIfE

T2 12 H 1 B, XSt Propre Japan & OI:[FEIWIFEEK) 2 FfG, RFZEMT T LV %
T REWEEAS E O I [FIAFE 2 B A,

HKEBFESE RS Propre Japan

FFZEHIR] 2020 4F 12 A 1 H~2021 411 H 31 H

4) fL[FEIRFZESE AARBEEFHRAESH a3 2 =7 —2 g URSR R IIZE AT
WFFCHART 2020 4F 06 A ~BiTE

SM443H31H
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