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O [O0000 ]Masanori Hirano, Hiroyasu Matsushima, Kiyoshi Izumi and Taisel Mukai, Simulation
of Unintentional Collusion Caused by Auto Pricing in Supply Chain Markets, the 23rd International
Conference on Principles and Practice of Multi-Agent Systems (PRIMA 2020), Nov 18-20, 2020

O [0000 ] Tomoki Ito, Kota Tsubouchi, Hiroki Sakaji, Tatsuo Y amashita and Kiyoshi |zumi,
SSNN: Sentiment Shift Neural Network, SIAM International Conference on Data Mining (SDM),
Ohio, USA, May, 2020. (to appear) (acceptance rate = 24.0% (75/312))

O [O0000 ] Kiyoshi Izumi, Shintaro Suda and Hiroki Sakaji, Economic News Impact Analysis
Using Causal-Chain Search from Textural Data, The AAAI-20 Workshop on Knowledge Discovery
from Unstructured Datain Financia Services, New Y ork, USA, February, 2020.

O[0000 ] Tomoki Ito, Kota Tsubouchi, Hiroki Sakaji, Tatsuo Y amashitaand Kiyoshi | zumi,
Word-level Contextual Sentiment Analysis with Interpretability, the Thirty-Fourth AAAI
Conference on Artificial Intelligence (AAAI-20), February 7-12, 2020, New Y ork, US. (to appear)
(20.6% acceptance rate)

20190

O [O0000 ] Tomoki Ito, Kota Tsubouchi, Hiroki Sakgji, Kiyoshi Izumi, and Tatsuo Y amashita,
Word-level Contextual Sentiment Analysiswith Interpretability, the Thirty-Fourth AAAI
Conference on Artificial Intelligence (AAAI-20), February 7-12, 2020, New York, US.

O an acceptance rate of 20.6%

O [O000D0 ] Masahiro Suzuki, ToshiyaKatagi, Hiroki Sakaji, Kiyoshi 1zumi, and Y asushi
Ishikawa,Stock Price Analysis Using Combination of Analyst Reports and Several Documents, the
2nd International Workshop on Cross-disciplinary Data Exchange and Collaboration (CDEC 2019),
November 8th, 2019 in conjunction with IEEE ICDM 2019, Beijing, China

O [0000 ]YutaNiki, Hiroki Sakaji, Kiyoshi 1zumi, and Hiroyasu Matsushima, Causal Sentence
Extraction from Multilingual Texts Using End-to-End LSTM Models, the 2nd International
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Workshop on Cross-disciplinary Data Exchange and Collaboration (CDEC 2019), November 8th,
2019 in conjunction with IEEE ICDM 2019, Beijing, China
O [O00O0D0 ]Hiroki Sakaji, Yasutomo Kimura, 1zumi Kiyoshi, and Hiroyasu Matsushima,
Extraction of Volitional Utterances from Japanese Local Political Corpus, the 2nd Internationa
Workshop on Cross-disciplinary Data Exchange and Collaboration (CDEC 2019), November 8th,
2019 in conjunction with IEEE ICDM 2019, Beijing, China
O [0000 ]Masanori Hirano, Kiyoshi |zumi, Hiroyasu Matshushima and Hiroki Sakaji,
Comparison of Behaviors of Actual and Simulated HFT Traders for Agent Design, the 22nd
International Conference on Principles and Practice of Multi-Agent Systems (PRIMA 2019),
Torino, Italy, October 28th-31st, 2019

O Full papers (an acceptance rate of 26%)

O Nomination for Best Paper Award (3/ 112 papers)
O[O000D0 ] Tomoki Ito, Kota Tsubouchi, Hiroki Sakaji, Kiyoshi Izumi, and Tatsuo Y amashita,
CSNN: Contextual Sentiment Neural Network, | EEE International Conference on Data Mining
(ICDM 2019), November 8-11, 2019, Beijing.

0 18.5% acceptance rate.
O [O0D000 ] RyoHamawaki, Junichi Ozaki, lzumi Kiyoshi, Takashi Shimada, Hiroki Sakaji,
Hiroyasu Matsushima, Chain Bankruptcy Simulation Consideri ng Investment Banks to Companies,
Www 06-09
October 2019, Bari, Italy
O [0000 ] RyoHamawaki, Junichi Ozaki, Kiyoshi Izumi, Takashi Shimada, Hiroyasu
Matsushima and Hiroki Sakgji, Analysis of Investment Effect using MultiplexNetwork Simulation
of Banks and Firms, 5th International Conference on Computational Social Science (1C2S2), July
18 2019, Amsterdam, The Netherlands
O [0000 ]Kiyoshi lzumi and Hiroki Sakaji, Economic Causal-Chain Search using Text Mining
Technology, the First Workshop on Financial Technology and Natural L anguage Processing
(FinNLP) in conjunction with [JCAI 2019 @ August 12, 2019, Macao, China

O Best Paper Award
O [O00OD ]Hiroki Sakaji, Ryota Kuramoto, Hiroyasu Matsushima, Kiyoshi 1zumi, Takashi
Shimada and Keita Sunakawa, Financial Text Data Analytics Framework for Business Confidence
indices and Inter-1ndustry Relations, the First Workshop on Financial Technology and Natura
Language Processing (FINNLP) in conjunction with |[JCAI 2019 @ August 12, 2019, Macao, China
O [O0000 ]Yoshiyuki Suimon, Hiroki Sakaji, Kiyoshi Izumi, Takashi Shimada and Hiroyasu
Matsushima, Extraction of relationship between Japanese and US interest rates using machine
learning methods, 7th International Conference on Smart Computing and Artificial Intelligence
(SCAI 2019), July 11 2019, Toyama, Japan.
O [0000 ]Ke Nakagawa, Shingo Sashida, Hiroki Sakaji and Kiyoshi 1zumi, Economic Causal
Chain and Predictable Stock Returns, 7th International Conference on Smart Computing and
Artificial Intelligence (SCAI 2019), July 11 2019, Toyama, Japan.
O [O000D0 ]Kyoto Yono, Kiyoshi 1zumi, Hiroki Sakaji, Takashi Shimada and Hiroyasu
Matsushima, Analysis of Macro Economic Uncertainty from News Text with Financial market, 7th
International Conference on Smart Computing and Artificial Intelligence (SCAI 2019), July 11
2019, Toyama, Japan.

0 Awarded as "Honorable paper"
O[0000 ]Iwao Maeda, Hiroyasu Matsushima, Hiroki Sakaji, Kiyoshi Izumi, David Degraw,
Atsuo Kato and Michiharu Kitano, Effectiveness of Uncertainty Consideration in
Neural-Network-Based Financial Forecasting, 7th International Conference on Smart Computing
and Artificial Intelligence (SCAI 2019), July 11 2019, Toyama, Japan.
O [O000D0 ] Yoshinori Tanaka, Syunya Kodera, Fumihito Sato, Hiroki Sakaji and Kiyoshi |zumi,
The Extraction of Future-Oriented Sentences from Annual Reports, 7th International Conference on
Smart Computing and Artificial Intelligence (SCAI 2019), July 11 2019, Toyama, Japan.
O[0000 ] Yono Kyoto, Kiyoshi 1zumi, Hiroki Sakgji, Takashi Shimada and Hiroyasu
Matsushima, Measuring Macroeconomic Uncertainty from News Text by Supervised LDA for
Investor’ s Decision Making, International Conference on Decision Economics (DECON), June 26
2019, Avila, Spain.
O[0000 ] Iwao Maeda, Hiroyasu Matsushima, Hiroki Sakgji, Kiyoshi |zumi, David Degraw,
Hirokazu Tomioka, Atsuo Kato and Michiharu Kitano, Learning Uncertainty in Market Trend
Forecast Using Bayesian Neural Networks, International Conference on Decision Economics
(DECON), June 27 2019, Avila, Spain.
O [O0000 ] Tomoki Ito, Hiroki Sakaji, Kiyoshi |zumi, Kota Tsubiuchi, and Tatsuo Y amashita,
Concept Cloud-based Sentiment Visualization for Financial Reviews, |nternational Conference on

Decision Economics (DECON), June 28 2019, Avila, Spain.
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O [O0000 ]Yoshiyuki Suimon, Hiroki Sakaji, Kiyoshi Izumi, Takashi Shimada and Hiroyasu
Matsushima, Japanese long-term interest rate forecast considering the connection between the
Japanese and US vield curve, |IEEE CIFEr 2019: 2019 IEEE Conference on Computational
Intelligence for Financial Engineering and Economics, Shenzhen, China, May 4-5, 2019

O DOI: 10.1109/CIFEr.2019.8759107

O[0000 ] Tomoki Ito, Kota Tsubouchi, Hiroki Sakaji, Tatsuo Y amashitaand Kiyoshi | zumi,
Word-level Sentiment Visualizer for Financial Documents, |EEE CIFEr 2019: 2019 IEEE
Conference on Computational Intelligence for Financial Engineering and Economics, Shenzhen,
China, May 4-5, 2019

0 DOI: 10.1109/CIFEr.2019.8759116

O [O0000 ] Atsuki Nakayama, Kiyoshi 1zumi, Hiroki Sakaji, Hiroyasu Matsushima, Takashi
Shimada and Kenta Y amada, Short-term Stock Price Prediction by Analysis of Order Pattern
Images, IEEE CIFEr 2019: 2019 |EEE Conference on Computational Intelligence for Financial
Engineering and Economics, Shenzhen, China, May 4-5, 2019

O DOI: 10.1109/CIFEr.2019.8759057
O [0000 ]Kyoto Yono, Kiyoshi 1zumi, Hiroki Sakaji, Hiroyasu Matsushima and Takashi

Shimada, Extraction of Focused Topic and Sentiment of Financial Market by using Supervised
Topic Model for Price Movement Prediction, |IEEE CIFEr 2019: 2019 IEEE Conference on

Computational Intelligence for Financial Engineering and Economics, Shenzhen, China, May 4-5,
2019
0 DOI: 10.1109/CIFEr.2019.8759119

O [O00D0 ]Hiroki Sakaji, Akio Kobayashi, Masaki Kohana, Y asunao Takano and Kiyoshi |zumi,
Estimation of Tags using Various Data for Online Videos, The 33-rd | nternational Conference on
Advanced Information Networking and Applications (AINA-2019), Matsue, March 2019.

O [O00O00 ] Hirofumi Yamamoto, Hiroki Sakaji, Hiroyasu Matsushima, Y uki Y amashita, Kyohei
Osawa, Kiyoshi |zumi and Tadashi Shimada, Forecasting Crypto-Asset Price using | nfluencer
Tweets, The 33-rd International Conference on Advanced Information Networking and
Applications (AINA-2019), Matsue, March 2019.

O [0000 ]Ke Nakagawa, Tomoki Ito, Masaya Abe, Kiyoshi |zumi, Deep Recurrent Factor
Model: Interpretable Non-Linear and Time-Varying Multi-Factor Model, AAAI-19 workshop on
Network Interpretability for Deep L earning, Hawaii, US, January 2019

2018

O Masanori Hirano, Hiroki Sakaji, Shoko Kimura, Kiyoshi 1zumi, Hiroyasu Matsushima, Shintaro
Nagao, Atsuo Kato, Selection of Related Stocks using Financial Text Mining, The 1st International
Workshop on Cross-disciplinary Data Exchange and Collaboration (CDEC), Singapore, Nov. 2018.

O Ryo Hamawaki; Kiyoshi Izumi; Hiroki Sakgji; Takashi Shimada; Hiroyasu Matsushima, Chain
Bankruptcy Size in Inter-bank Network: the Effects of Asset Price Volatility and the Network
Structure, Social Simulations and Supercomputers, Tokyo, Oct. 2018.

O Shin Nishioka, Kiyoshi 1zumi, Wataru Matsumoto, Takashi Shimada, Hiroki Sakaji and Hiroyasu
Matsushima, Impact on Financial Markets of Dark Pools, Large Investor, and HFT, | nternational
Workshop on Artificial Market 2018, Tokyo, Oct. 2018

0 Masanori Hirano, Kiyoshi Izumi, Hiroki Sakaji, Takashi Shimada and Hiroyasu Matsushima,
Impact Assessments of the CAR Regulation using Artificial Markets, International Workshop on
Artificial Market 2018, Tokyo, Oct. 2018

O Ito, Tomoki; Sakaji, Hiroki; Tsubouchi, Kota; 1zumi, Kiyoshi; Y amashita, Tatsuo, Text-Visualizing
Neural Network Model: Understanding Online Financial Textual Data, PAKDD 2018: Advancesin
Knowledge Discovery and Data Mining, pp. 247-259, Springer, Melbourne, Australia, May 2018,
doi={10.1007/978-3-319-93040-4_20}

0 Long presentation (an acceptance rate of 10%, 59/590 )

O Suda, Shintaro and Ito, Ryo and Izumi, Kiyoshi, Disagreement Among FOMC Members and Asset
Prices (February 16, 2018). Asian Finance Association (AsianFA) 2018 Conference. Available at
SSRN: [https://ssrn.com/abstract=3109243] or [http://dx.doi.org/10.2139/ssrn.3109243]

O Hiroto Y onenoh, Kiyoshi Izumi, Destabilization effect of VaR-based risk management on a
multiple-asset market - An artificial market approach, AROB2018 - the 23rd | nternational
Symposium on Artificial Life and Robotics, Oita, January 2018.

2017 0
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O Nara, Atsushi; Allen, Chris; Izumi, Kiyoshi, Surgical Phase Recognition using Movement Data
from Video Imagery and L ocation Sensor Data, in Griffith, Daniel A.; Chun, Y ongwan; Dean,
Denis J. (eds.), Advances in Geocomputation, Springer, pp. 229--237, 2017, doi= 10.1007/978-3
-319-22786-3 21

O Hiroki Sakaji, RisaMurono, Hiroyuki Sakai, Jason Bennett, Kiyoshi |zumi,Discovery of rare causa
knowledge from financia statement summaries, The 2017 |EEE Symposium on Computational
Intelligence for Financial Engineering and Economics (CIFEr), pp.602-608, Hawaii, USA,
November, 2017. doi: 10.1109/SSCI.2017.8285265

0 Tomoki Ito, Hiroki Sakaji, Kiyoshi 1zumi, Kota Tsubouchi, Tatsuo Y amashita, Development of
sentiment indicators using both unlabeled and labeled posts, The 2017 |EEE Symposium on
Computational Intelligence for Financial Engineering and Economics (CIFEY), pp.314-321, Hawaii,
USA, November, 2017. doi: 10.1109/SSCI.2017.8280918

O Tomoki Ito, Hiroki Sakaji, Kiyoshi 1zumi, Kota Tsubouchi, Tatsuo Y amashita, Development of an
Interpretable Neural Network Model for Creation of Polarity Concept Dictionaries, The 2017 |IEEE
International Conference on Data Mining Workshops, pp.1122-1131, New Orleans, USA,
November, 2017. doi: 10.1109/ICDMW.2017.159

O Hiroki Sakaji, Atsuya Miyazaki, Hiroyuki Sakai, Kiyoshi |zumi, Extracting Laboratory Front Pages
from University Websites, The 6th International Workshop on Web Services and Social Medialn
conjunction with The 20th International Conference on Network-Based Information Systems
(NBiS-2017), pp.1117-1125, Toronto, Canada, August, 2017.

2016 O

0 Takanobu Mizuta, Y oshito Noritake, Satoshi Hayakawa, Kiyoshi 1zumi, Affecting Market
Efficiency by Increasing Speed of Order Matching Systems on Financial Exchanges -- Investigation
using Agent Based Model, IEEE Symposium Series on Computational Intelligence, Computational
Intelligence for Financial Engineering and Economics (CIFEr), December 6-9, 2016, Athens

O [O0000 ] Tomoki lto, Kiyoshi 1zumi, Kota Tsubouchi and Tatsuo Y amashita, Polarity
propagation of financial terms for market trend analyses using news articles, IEEE WCCI 2016,
2016000 24-290 0000 .

O Takuma Torii, Tomio Kamada, Kiyoshi Izumi, Kenta'Yamada, Platform Design for Large-Scale
Artificial Market Simulation and Preliminary Evaluation on the K computer, AROB 22nd 2017
(Jan. 19-21, 2017. B-Con PLAZA, Beppu. JAPAN) symposium

20150

O Takuma Torii, Kiyoshi 1zumi, Kenta Y amada, Shock transfer by arbitrage trading and the role of
circuit breakers, The 21st International Conference on Computing in Economics and Finance 2015
(CEF2015), Taipei, Taiwan, June 20--22, 2015.

20140

O Kiyoshi Izumi, Whole Tokyo Stock Exchange Market Simulation Project: Design of Financia
Market Regulations using Agent-based Simulation, JST/CREST International Symposium on Post
Petascale System Software,2014 0 120 30 .

O Takuma Torii, Kiyoshi 1zumi, Kenta Y amada. ~"Whole Tokyo Stock Exchange Market Simulation
Project: Design of Financial Market Regulations using Agent-based Simulation”. JST/CREST
International Symposium on Post Petascale System Software (1SP2S2), IRC of Kobe University and
RIKEN AICS, Kobe, Japan, December 2-4, 2014.

O Naoki Matsumura, Kiyoshi 1zumi, Kenta Y amada, A Marketing Simulation of a Retail Store with
the Consumer Reactions to Stock-outs, Social Modeling and Simulations + Econophysics
Colloquium 2014, Kobe,2014 0O 110 50 .

O Yuki Kusada, Tkanohbu Mizuta, S. Hakawa,Kiyoshi 1zumi, Impacts of Position-Based Market
Makers on Markets' Shares of Trading Volumes - An Artificial Market Approach, Social Modeling
and Simulations + Econophysics Colloquium 2014,Kobe, 2014 0 110 50 .

O Takuma Torii, Kiyoshi I|zumi, Kenta Y amada, Multi-Asset Artificial Market Simulation: Test of
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Market-wide Circuit Breaker Regulation, Social Modeling and Simulations + Econophysics
Colloquium 2014,Kobe,2014 0 110 50 .

0 Takanobu Mizuta, Kiyoshi Izumi, Isao Y agi and Shinobu Yoshimural® Regulations
Effectiveness for Market Turbulence by Large Mistaken Orders using Multi-Agent Simulation” ,

|EEE Computational Intelligence for Financial Endineering and Economics 2014, London, 2014 O
30 270 .

0 20140 30 270 , Takanobu Mizuta, Shintaro Kosugi, Takuya Kusumoto, Wataru Matsumoto
and Kiyoshi 1zumi, Do Dark Pools Stabilize Markets and Reduce Market Impacts? -- Investigations

using Multi-Agent Simulations --, IEEE Computational Intelligence for Financial Engineering and
Economics (CIFEr2014), March 27-18, 2014, London,UK.

O 3rd Best Paper Award

2013 0

0 20130 90 130 Takanobu Mizuta, Satoshi Hayakawa, Kiyoshi 1zumi and Shinobu
Y oshimura:Simulation Study on Effects of Tick Size Differencein Stock Markets Competition,

Proceedings of The 8th International Workshop on Agent-based Approach in Economic and Social
Complex Systems (AESCS2013), pp.235-246, Shibaura Institute of Technology, Tokyo, JAPAN,

(2013.9.11-13).

0 Takanobu MIZUTA, Kiyoshi 1IZUMI, Shinobu Y OSHIMURA, Price Variation Limits and
Financial Market Bubbles: Artificial Market Simulations with Agents'  Learning Process, 2013
|EEE Symposium Series on Computational Intelligence (SSCI), CD-ROM, Singapore, (2013.4.16
-19)

2012 0J

O Chi WANG, Kiyoshi IZUMI, Takanobu MIZUTA, and Shinobu Y OSHIMURA, Investigating the
Impact of Trading Frequencies of Market Makers: a Multi-agent Simulation Approach, 4th World

Conaress on Social Simulation, Taiwan, Sep. 4-7, 2012.

20110

O Kiyoshi Izumi, Space Design by Agent Simulation based on Real Trajectory Data, SICE2011,
Tokyo, Sep. 14, 2011.

0 Tohgoroh Matsui, Takashi Goto, Kiyoshi 1zumi, Y u Chen, Compound Reinforcement L earning:

Theory and An Application to Finance, The 9th European Workshop on Reinforcement L earning.,
Greece, Sept 2011.

O F. Toriumi, |. Okada, H. Yamamoto, H. Suwa, K. Izumi and Y. Hashimoto, Classification of Social
Network Sites based on Network Indexes and Communication Patterns, International Workshop on

Social Web Mining, 18 July 2011, Spain.

20100

O Kiyoshi Izumi, Takashi Goto, Tohgoroh Matsui, Trading Tests of Long-Term Market Forecast by
Text Mining, Proceedings of 2010 |EEE International Conference on Data Mining Workshops, pp.
935-942, 2010.

O Atsushi Nara, Kiyoshi Izumi, Hiroshi Iseki, Takashi Suzuki, Kyojiro Nambu, Y asuo Sakurai,
Surgical Workflow Monitoring based on Trgectory Data Mining, Proceedings of International
Workshop on Innovating Service Systems (1SS2010), 2010.

2009 O

O F. Toriumi, K. 1zumi, and H. Matsui, Market Participant Estimation by using Artificial Market, The
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1st Workshop on Multi-Agent Simulation in Finance and Economics, 20009.

O 1. Yagi, T. Mizuta, and K. 1zumi, A study on the market impact of short-selling regulation using
artificial markets, The 1st Workshop on Multi-Agent Simulation in Finance and Economics, 20009.

O A. Nara, K. lzumi, H. Iseki, et.a., Trgjectory Data Mining for Surgical Workflow Analysis,
Geocomputing, 2009.

O A. Nara, K. lzumi, H. Iseki, et.a., Surgical Workflow Analysis based on Staff’ s Trajectory
Patterns, The 1st Workshop on Modeling and Monitoring of Computer Assisted Interventions, 2009.

O PDFE

O 1. Yagi, T. Mizutaand K. Izumi, A study on the effectiveness of short-selling regulation using

artificial markets, The 9th Asia-Pacific Complex Systems Conference, 20009.

2008 U

O K. lzumi, T. Goto, T. Matsui: Long-Term Market Analysis using Text Mining, The 7th
International Conference on Computational Intelligence in Economics and Finance, 2008.

2007 O

O K. lzumi, H. Matsui, and Y. Matsuo: Market Impact Analysis by Socially Embedded Multi Agent
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