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Seth Stephens-Davidowitz
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Source: directly quoted from http://sethsd.com/

• Seth Stephens-Davidowitz has used data

from the internet -- particularly Google 

searches -- to get new insights into the

human psyche.  

• Seth has worked as a data scientist at

Google and a visiting lecturer at the Wharton

School of the University of Pennsylvania.  

• He is currently a contributing op-ed writer

for the New York Times. 

• He received his BA in philosophy, Phi Beta

Kappa, from Stanford, and his PhD in

economics from Harvard. 
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• NEW YORK TIMES BESTSELLER

• WALL STREET JOURNAL BESTSELLER

• ECONOMIST BEST BOOK OF THE YEAR

• PBS NEWSHOUR BEST BOOK OF THE YEAR

• AMAZON BEST BUSINESS BOOK OF THE YEAR

• BUSINESS INSIDER BUSINESS BOOK OF THE YEAR
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• How many Americans are actually racist? 

• What should you say on a first date if you want a second?

• Is America experiencing a hidden back-alley abortion crisis? 

• Where is the best place to raise kids?

• Can you game the stock market? 

• Do parents treat sons differently from daughters?

• Do violent movies increase violent crime?

• How many people actually read the books they buy?

In this groundbreaking work, Seth Stephens-Davidowitz, a Harvard-trained

economist, former Google data scientist, and New York Times writer, argues that

much of what we thought about people has been dead wrong. The reason?  People

lie, to friends, lovers, doctors, surveys—and themselves.
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Tracking GDP using Google 

Trends and machine learning: A 
new OECD model
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• High-frequency and big data have limitations as scientific analysis is usually 
not the original purpose of their collection. 

• These caveats call for specific attention and statistical pre processing. 

• Among the many available Google Trends variables, 215 categories and topics 
are judged as being relevant for economic analysis and selected to feature in 
the model. 

• Selected variables are transformed to year on year growth rates. 

• Finally, as the Google Search user base has increased dramatically since 2004, 
the relative search intensities of most search categories decrease over time. 

• This long term trend is filtered out using a methodology described in Woloszko
(2020). 

• The quarterly model of year-on-year GDP growth based on Google Trends 
performs well in out-of-sample nowcast simulations.

• On average across 46 countries, it has a ‘Root Mean Squared Error’ (RMSE) 
that is 17% lower than an ‘autoregressive model’ that just uses lags of year-on-
year GDP growth. 
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