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Abstract
Decision making usually involves uncertainty and risk. Understanding which parts of the human brain are activated during decisions under risk and which neural processes underly (risky) investment decisions are important goals in neuroeconomics. Here, we reanalyze functional magnetic resonance imaging (fMRI) data on 17 subjects which were exposed to an investment decision task from Mohr et al. (2010b). We obtain a time series of three-dimensional images of the blood-oxygen-level dependent (BOLD) fMRI signals. Our goal is to capture the dynamic behavior of specific brain regions of all subjects in this high-dimensional time series data, by a flexible factor approach resulting in a low dimensional representation. We apply a panel version of the dynamic semiparametric factor model (DSFM) presented in Park et al. (2009) and identify task-related activations in space and dynamics in time. Further, we classify the risk attitudes of all subjects based on the estimated low-dimensional

time series. Our classification analysis successfully confirms the estimated risk attitudes derived directly from subjects’ decision behavior.
中山大學應用數學系
敬 請 公 告！ 歡 迎 參 加！

演講查詢：http://www.math.nsysu.edu.tw/seminar/semi.html
應用數學系：http://www.math.nsysu.edu.tw
校園立體圖：http://web.nsysu.edu.tw/files/11-1000-1503.php?Lang=zh-tw
交通查詢：http://www.nsysu.edu.tw/files/90-1000-7.php?Lang=zh-tw
