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Research Interests
e Application of Bayesian models to business and economics, including marketing
research, information systems, and finance
e Bayesian theory, inference, and computations

Teaching Interests
e Management Decision Analysis
e Bayesian Inference and Decision Theory
e Forecasting
e Data Mining and Multivariate Analysis
e Regression Analysis

Education
e Ph.D. in Statistics from The University of Michigan, “Bayesian Nonparametric
Predictive Distributions,” chair: Bruce M. Hill, 1984
e M.A. in Statistics from The University of Michigan, 1981
e M.A. in Mathematics from Indiana University, 1979
e B.A. in Mathematics from Indiana University, 1977

Appointments

e Michael R. and Mary Kay Hallman Fellow 2011 to 2014

e Full Professor, Stephen M. Ross Business School at the University of Michigan,
2008 to present

e Associate Professor, Stephen M. Ross Business School at the University of
Michigan, 1994-2008

e Assistant Professor, Stephen M. Ross Business School at the University of
Michigan, 1989-1994

e Assistant Professor, New York University, Leonard Stern School of Business,
1984-1989
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Research Associate and Lecturer, The University of Michigan, 1979-1984
Teaching Assistant, Indiana University, 1977-1979

Scholarly Honors and Awards

Leonard J. Savage Thesis Award from the NBER-NSF Seminar on Bayesian
Inference in Econometrics and Statistics, 1985

Sanford R. Robertson Associate Professor of Business Administration, junior
faculty research award, 1994

One of four finalist for the John Little paper of the year for 1996 in Marketing
Science

2004 ART Forum Award for Best Presentation

American Statistical Association Fellow, 2011

Rackham Fellowship, The University of Michigan, 1982

Foundations and Applications of Bayesian Inference and Decision Theory,
National Science Foundation, 1990

Statistical and Stochastic Methods for Safety CAE, Ford Motor Corp, 1999
“Dealer Econometrics at Individual Dealership Level and the Associated Optimal
C&l Design,” Ford-UM Alliance, $190,166.

“Modeling Behavioral Interactions among AVs and Other Road Users with Game
Theory and Inverse Reinforcement Learning,” Ford-UM Alliance, $206,367

Professional Memberships

American Marketing Association
American Statistical Association
INFORMS

Professional Service

Associate Editor, Data Mining and Knowledge Discovery, 2009 to 2013
Marketing Science Guess Editor for Special Issue on Big Data. 2014

Program Chair, 2005 Advanced Research Techniques Forum, American
Marketing Association

Program Committee, 2003 and 2004 Advanced Research Techniques Forum,
American Marketing Association

Treasurer, Section on Business and Economic Statistics, American Statistical
Association, 1998-99

President, Section on Statistics in Marketing, American Statistical Association,
2000-01

Associate Editor, Journal of Business and Economic Statistics, 1993-2003
Editorial Board, Marketing Science, 2000 to present, and Area Editor.

Ad Hoc Referee: Annals of Statistics, Econometrica, Journal of Business and
Economics Statistics, Journal of Marketing Research, Journal of the American



Statistical Association, Journal of the Operational Research Society, Journal of
the Royal Statistical Society, Management Science, Marketing Science, The
National Science Foundation, and Operations Research

School Service

President of Ross’ chapter of Beta Gamma Sigma honor society 2014-22

Research Policy Committee 2014 -18
o Reviewed compliance procedures in animal laboratories 2016-2017
o Reviewed Office of Technology Transfer 2014-15

Community Values Committee 2014-17

Provost’s Advisory Committee on Budgetary Affairs 2012-14

Executive Committee for Center for Statistical Consultation and Research 2000-

15

Faculty Senate 2008-11, 2016-17

Community Values Committee 2007-08 and Chair 2010-2012

Part Time Program Task Force 2004

Curriculum Committee, 1990-92 and 2000-03

Doctoral Committee, 1993-99

Strategic Planning Committee 1997-99. Chair 1998/99

Chair of Statistics and Management Science, 1997 and 1999-03

Special Programs and Workshops

Tauber Manufacturing Internship 2012-2020

Bayesian Models, 1 day workshop at Ford, 2016

Faculty in Michigan's MAP program. Interdisciplinary, 7 week consulting projects,
1994-96, 1998-2003, 2005-06, 2008, 2016-17

Global Blue program with the Daewoo Corporation in South Korea, 1995
Bayesian Applications and Methods in Marketing, Special Interest Group,
American Marketing Association, Three day workshop for industry and academic
marketing researchers, 1999 - 2002

Bayesian Models and Markov Chain Monte Carlo, Three day workshop to the
Chicago Chapter of the American Statistical Association, 2000

Bayesian Models, Methods and Applications, Workshops at the Advanced
Research Techniques Forum, sponsored by the American Marketing Association,
2001-2006

Sawtooth Software Conference, workshop on Hierarchical Bayes: Theory and
Practice, with Bryan Orme, 2004

IMSM GfK Conference keynote address and workshop on Variable Importance,
2005. GfK is a major marketing research firm headquartered in Durenburg,
Germany.

Workshop on Bayesian Models, Methods, and Marketing at GfK, 2005.



Workshop on Bayesian Statistics and Marketing, study group at the University of
Michigan, 2004-2006.

Tutorial on Hierarchical Bayesian Models, Third Statistical Challenges in
eCommerce Research Symposium - SCECR 07.

Ph.D. Students

Wehyi Wu, Ph.D. 2019, “Econometrics Models for Dealer Incentives.’

Masaru Hashimoto, Ph.D. 2007, “Bayesian Nonparametric Models for Micro-Data
in Finance”

Jun Qin, Ph.D. 2005, “Bayesian Semiparametric Regression Models with Mixture
of Constrained Polya Trees”

Ming Li, Ph.D. 2002, “International Inflation and Interest Rates”

Elizabeth Pierce, Ph.D. 1996, “Stochastic Models for Data Quality”

Shreevardhan Lele, Ph.D. 1996, “Steady State Analysis of Three Process
Monitoring Procedures in Quality Control,” co-chaired with Stephen Pollack,
Department of Industrial Engineering, University of Michigan

Marjorie Rosenberg, Ph.D. 1994, “A Hierarchical Bayesian Model of the Rate of
Non-Acceptable In-Patient Hospital Utilization,” winner of the 1995 Zellner
Award for the most outstanding thesis in Business and Economics, co-chaired
with Richard Andrews

Work in Progress

“Hierarchical Bayesian Spectral Regression with Shape Constraints for Multi-
Group Data,” with Taeryon Choi and Jangwon Lee

“Does a Marketing Founder for a Startup Affect the Likelihood of Investment,”
with Ofer Mintz and Yitong Wang.

“Bayesian Smoothing of Stationary, Continuous Time, Discrete Space Models for
High Frequency Financial Data” with Masaru Hashimoto
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