(®)
2019 2022

EBPM

Microeconometric analysis for causal inference and its applications to EBPM

Nishiyama, Yoshihiko

13,000,000

POS

POS

We developed a causal inference method for situations where there is
heterogeneity in intervention effects across unknown groups, as well as non-compliance with
intervention allocation and network spillovers. We clarified the minimax theory of nonparametric
specification tests of the functional form of IV models. We developed an estimation method with low

computational burden and asymptotic efficiency where the likelihood function is unknown but the
characteristic function is known.

The relationship between station spacing and land use along public transport systems was
investigated, and a counterfactual analysis was conducted on the effect of changes in spacing on
urban compactness.

Using big data from POS, the study showed that the seasonality of infection prevention products
disappeared with the COVID-19 disaster and that there was a substantial decline in sales of
outing-related items, while sales of unrelated items were more affected by the shock of the
consumption tax rise.

EBPM



EBPM

EBPM

Bierens and Ploberger (1996), Horowitz and Spokoiny(2001)

RD
regression discontinuity design MTE marginal treatment effectmodel
RD
MTE
RD
Guerre and
Lavergne (2002) Minimax
Hitomi, Iwasawa and Nishiyama (2018)
MTE
EBPM

Rolling and Yang (2014)



2013 2015
GNP

Journal of Causal Inference
The 5th International

Conference on Econometrics and Statistics Journal
of the American Statistical Association

v

345 POS
2020 2021-2022

345



19 6 0

Kohtaro Hitomi, Masamune Iwasawa and Yoshihiko Nishiyama 1051

Optimal Minimax Rates against Non-smooth Alternatives 2020

KIER DISCUSSION PAPER SERIES 1-46
DOI

Kohtaro Hitomi, Masamune Iwasawa and Yoshihiko Nishiyama 1053

Optimal Minimax Rates of Specification Testing with Data-driven Bandwidth 2020

KIER DISCUSSION PAPER SERIES 1-85
DOI

Konishi, Yoko 38

Rank-size Distribution and the Geographical Dispersion of Tourist Flows in Japan 2020

Thailand and The World Economy 41-62
DOI

Konishi, Yoko and Yoshihiko Nishiyama 24

Efficiency of the Retail Industry and Inelastic Supply 2020

Advances in Decision Sciences 134-166

DOl




Konishi, Yoko and Takashi Saito 19
Total Factor Productivity changes in Japanese SMEs in 1982-2016: Suggestive Indications of an 2020
IT Revolution?
Asian Economic Papers 21 37
DOl
10.1162/asep_a_00781
Sekizawa, Yoichi and Yoko Konishi 16
Are consumer confidence and asset value expectations positively associated with length of 2021
daylight?: An exploration of psychological mediators between length of daylight and seasonal
asset price transitions
PLoS ONE 1-
DOl
10.1371/journal .pone.0245520
20-J-037
2020
RIETI-DP 1-25
DOl
2
POS 2020
221-237

DOl




Konishi, Yoko 36
Global Value Chain in Services: The Case of Tourism in Japan 2019
Journal of Southeast Asian Economies 183-203
DOI
19-J-057
SAD 2019
RIETI-DP 1-27
DOI
20-J-006
2020
RIETI-DP 1-42
DOI
20-J-014
2020
RIETI-DP 1-43

DOl




20-J-018

1996-2019 2020
RIETI-DP 1-30
DOI
Se-il Mun 19
Joint provision of transportation infrastructure 2019
Economics of Transportation 100-118
DOI
10.1016/j -ecotra.2019.06.001
Kohtaro Hitomi, Masamune Iwasawa, Yoshihiko Nishiyama 25
Optimal minimax rates against nonsmooth alternatives 2022
The Econometrics Journal 322-339
DOI
10.1093/ectj/utab030
Kohtaro Hitomi, Masamune Iwasawa, Yoshihiko Nishiyama -
Optimal minimax rates of specification testing with data-driven bandwidth 2023

Econometric Reviews

DOl
10.1080/07474938.2023.2198929




Muneya Matsui and Naoya Sueishi

Trigonometrically approximated maximum likelihood estimation for stable law 2022
arXiv 1-28
DOI
10.48550/arXiv.2209.08980
Tadao Hoshino and Takahide Yanagi 10
Estimating marginal treatment effects under unobserved group heterogeneity 2022
Journal of Causal Inference 197-216
DOI
10.1515/jci-2021-0052
70 4
2023
103 117

DOl
10.18999/eco0s.70.4.103

14 0 9

Optimal Minimax Rates of Specification Testing with Data-driven Bandwidth

21

2021




K. Nagai, K. Hitomi, Y. Nishiyama, J. Tao

The role of Bessel processes on the sequential test for a unit root in autoregressive process and criticality in branching
processes

Bernoulli IMS One World Symposium 2020

2020

2020

2020

Takahide Yanagi

Treatment Effect Models with Strategic Interaction in Treatment Decisions

2019 Asian Meeting of the Econometric Society

2019

Takahide Yanagi

Treatment Effect Models with Strategic Interaction in Treatment Decisions

2019 Econometric Society Australasia Meeting

2019




Takahide Yanagi

Treatment Effect Models with Strategic Interaction in Treatment Decisions

2019 Kyoto Summer Workshop on Applied Economics

2019

Takahide Yanagi

Treatment Effect Models with Strategic Interaction in Treatment Decisions

72nd European Meeting of the Econometric Society

2019

Takahide Yanagi

Estimating Marginal Treatment Effects under Unobserved Group Heterogeneity

2019

2020

Se-il Mun

Emergence of Global Terminal Operator and Its Welfare Effects

Annual Conference of the International Transportation Economics Association

2019




Masamune lwasawa

Optimal Minimax Rates of Specification Testing with Data-driven Bandwidth

The 5th International Conference on Econometrics and Statistics

2022

Yoshihiko Nishiyama

Higher-order asymptotic properties of the kernel density estimator with plug-in bandwidth

The 5th International Conference on Econometrics and Statistics

2022

Takahide Yanagi

Causal Inference with Noncompliance and Unknown Interference

The 5th International Conference on Econometrics and Statistics

2022

Yoko Konishi

Change from the COVID-19 Pandemic to a New Normal: Documenting Consumption Behavior of Two Years with Big Data

Asian Economic Panel (AEP): An Economic Forum Dedicated to Formulating the Best Practical Solutions

2023




Last Train Departure Choice Problem with Agglomeration Economies

2022

2
Se-il Mun and Daisuke Fukuda 2023
Edward Elgar 508

Handbook on Transport Pricing and Financing, Chapter 8, "Road pricing and provision of
capacity"

Kohtaro Hitomi, Keiji Nagai, Yoshihiko Nishiyama and Junfun Tao 2023

Emerald 391

Advances in Econometrics 45A

(Mun Seil)

(40192736) (14301)




(Hitomi Kohtaro)

(00283680) (14303)
(Konishi Yoko)

(70432060) (82640)
(Naoya Sueishi)

(40596251) (14501)
(Yanagi Takahide)

(30754832) (14301)
(lwasawa Masamune)

(50842994) (10104)




