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The purpose of this study is to understand consumers more deeply and to
obtain suggestions for marketing strategies by applying quantile regression to marketing data. In
the analysis using actual data, quantile regression was applied to the measurement of advertising
effectiveness, the selection of effective marketing variables, and the causal model of customer
satisfaction. In the application to the measurement of advertising effectiveness, there were cases
in which advertisements that were judged to be ineffective in the ordinary regression analysis were
found to be effective in the upper quartile. In the application to variable selection, it was shown
that the variables selected as explanatory variables for the model differed depending on the
quantile. In the application to the customer satisfaction model, the coefficients differed depending

on the quantile, indicating that factors affecting customer satisfaction may differ between
customers with high and low satisfaction levels.



_|_
Koenker and Bassett, 1978 Fa
= b
A A
A
B A 17
N
tt O0<p<l1
ﬁp ﬂO.Z ﬁO.B
Fa
Fa
Fa VN
52 Vil
3
(€))
CM Web
1 2
@
spike-and-slab
[)’p *+0
(©)]

JCSI



€y

TVCM WEB
1 TVCM
TVCM
TVCM
1 TVCM (0.1 <p <009)
i TAFAN P,
By \/ e
p
@
6
7 x 2 14
2
Prob(g, # 0)
Prob(p, #0) =1 B, =0
p>02 Prob(B, # 0)
Prob(p, # 0)
2
Prob(g, # 0)
0‘0 0‘2 0‘4 0’6 0I8 1‘0 OIO 0‘2 0’4 OIS O,IB 1’0
0‘0 0‘2 0‘4 p 0,’6 0]8 1‘0 0’0 0‘2 0,’4 p OIS OIB 1’0

®




95 PQ PV CE
PV
CE
3
CS « PQ (¥31) CS « PV (y32) CS « CE (y36)

08

06
1

04

0.2

00
1

02 0.4 06 08 02 04 06 08 02 04 06 0.8
p-quantile p-quantile p-quantile

Alhamzawi, R. and K. Yu (2012), “ Variable selection in quantile regression via Gibbs
sampling,” Journal of Applied Statistics, 39 (4), 799-813.

Koenker, R. W. and G. Bassett (1978). “ Regression Quantiles,” Econometrica, 46(1),
33-50.

Rahman, M. A. (2016), “ Bayesian quantile regression for ordinal models,” Bayesian
Analysis, 11 (1), 1-24.



57

2020

27 33

DOl

5 0 3

Shohei Hasegawa

Analyzing Users’ Posting Behavior on a Q&A Website Using LDA and BTYD Model

ISMS Marketing Science Conference 2022

2022

BTYD Q&A

111

2022

Shohei Hasegawa

Understand Advertising Effectiveness Using Quantile Regression

INFORMS Marketing Science Conference 2021

2021




2019

2019

Shohei Hasegawa

Estimating the Causality of Customer Satisfaction using a Quantile Regression Model

International Workshop on Marketing and Data Science

2019




