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This project focused on the discrete choice model where the multiple
selection of alternatives is allowed. The inference based on the simple statistical model directly
derived from the economic theory is vitrually infeasible because of its computational burden. To
address this issue, the project generalizes the simple one preserving the relationship with the
economic theory, and develops the estimation method for this generalized statistical model. Because
the model cannot identify part of model parameters, several solutions are considered. Comparison of
them suggests the estimation method with relatively lower computational burden is favorable. The
statistical model and its estimation method are applied to the real dataset.
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“ Economic variable selection” (https://arxiv.org/abs/1903.02136)
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