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Articulos en revistas nacionales

ESPASA, A. ; GIRON, J.; PENA, D.
El valor economico de la lengua espafiola, Contrastes, 2005, pp. 98-102, ESPANA.

PENA, D.
Comments on intrinsic credible regions by J.M. Bernardo, TEST, 2005, pp. 355-384, ESPANA.

Articulos en revistas extranjeras

ALBAREDA-SAMBOLA, M. ; DIAZ, J.A.; FERNANDEZ, E.
A compact model and tight bounds for a combined location-routing problem, Computers and
Operations Research, Vol. 32,2005, pp. 407-428, REINO UNIDO.

ALONSO, A.M.; ROMO, J.
Forecast of the expected non-epidemic morbidity of acute diseases using resampling methods |,
Journal of applied statistics, 2005, pp. 281-295, REINO UNIDO.

DE MIGUEL, A.V.; FRIEDLANDER, M.; NOGALES, F. J. ; SCHOLTES, S.
A two-sided relaxation scheme for Mathematical Programs with Equilibrium Constraints , SIAM
Journal on Optimization, 2005, pp. 587-609.

DURBAN, M. L. ; HAREZLAK, J.; WAND, M.; CAROLL, R.
Simple fitting of subject-specific curves for longitudinal data, Statistics in Medicine, 2005, pp. 1153-
1167, ESTADOS UNIDOS DE AMERICA.

GONZALEZ, C.; JUAN, J.; MIRA, J.; PRIETO, F. J. ; SANCHEZ, M.J.
Reliability analysis for systems with large hydro resources in a deregulated electric power market,
IEEE T POWER SYST, 2005, pp. 90-95, ESTADOS UNIDOS DE AMERICA.

HERNANDEZ, A. ; VELILLA, S.

Dimension reduction in nonparametric kernel discriminant analysis , JOURNAL OF
COMPUTATIONAL AND GRAPHICAL STATISTICS , 2005, pp. 847-866, ESTADOS UNIDOS DE
AMERICA.

HOBZA, T.; MOLINA, I. ; VAIDA, J.
On convergence of Fisher informations in continuous models with quantized observations , Test,
2005, pp. 151-179, ITALIA.

CASCOS, I.; LOPEZ, M.
Integral trimmed regions , Multivariate analysis, 2005, pp. 404-424, ESTADOS UNIDOS DE
AMERICA.
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ISIDORO, A.; CASADO, E.; REDONDO, A.; ACEBO, P.; ESPINOSA, E.; ALONSO, A.M;
CEJAS, P.; HARDISSON, D.; FRESNO, J.; BELDA, C.; GONZALEZ, M.; CUEVA, J.

Breast carcinomas fulfill the Warburg hypothesis and provide metabolic marker of cancer prognosis,
CARCINOGENESIS, 2005, pp. 2095-2104.

MARIN, J.M.; GOMEZ-SANCHEZ MANZANQO, E.; GOMEZ-VILLEGAS, M.A.
Forecasting for some stochastic process models related with sow farm management, Journal of
applied statistics, Vol. 8, 2005, pp. 797-812, REINO UNIDO.

MARIN, J.M.; RODRIGUEZ, M. T. ; WIPER, M. P.
Using weibull mixture distributions to model heterogeneous survival data , Communications in
Statistics, Simulation and Computation (Online), 2005, pp. 673-684, CANADA.

KAISER, R. ; MARAVALL, A.
Combining filter design with model-based filtering (with an application to business-cycle estimation),
International journal of forecasting, 2005, pp. 691-710, ESTADOS UNIDOS DE AMERICA.

LILLO, R. E.
On the median residual lifetime and its aging properties: a characterization theorem and applications,
NAVAL RESEARCH LOGISTICS, 2005, pp. 1-11, ESTADOS UNIDOS DE AMERICA.

LILLO, R. E.
Ergodicity and analysis of the process describing the system state in polling systems with two queues,
European Journal of Operational Research, 2005, pp. 144-162, HOLANDA.

MARTIN MERINO, M.; MUNOZ, A.
Visualizing asymmetric proximities with SOM and MDS models, JOURNAL OF
NEUROCOMPUTING, 2005, pp. 171-192, ESTADOS UNIDOS DE AMERICA.

SANTANA, M.S. .; AMERISE, C.; DELGADO, A.M.; MEHERIS, H.; DOMINGUEZ, F.
Analisis cualitatito y cuanlitativo de las laminillas del esmalte dentario humano , Revista Dental de
Chile, Vol. 3, 2005, pp. 26-30, CHILE.

SANTANA, M.S. .; INGARAMO, R.; VITA, N.; BENDERSKY, M.; BELLIDO, C.; ARNOLT, M.;
PISKORZ, D.; LINDSTROM, O.; GARCIA PIZARRA, A.; MANSSUR, R.; MARIGLIANO, R;
HAUAD, S.; DONATO, A.

Estudio nacional sobre adherencia al tratamiento (ENSAT), Federacion Argentina de Cardiologia.
Revista, Vol. 34,2005, pp. 104-111, ARGENTINA.

MOLINA, I. ; SANTAMARIA, L.; MORALES, D.
A comparative study of small area estimators , Statistics and Operations Research Transactions, Vol.
2, 2005, pp. 215-229.

MORGENTHALER, S.; STAUDTE, R.G.
Conditionally optimal weights of evidence, Acta Mathematicae Applicatae Sinica, Vol. 21, 2005, pp.
247-256, CHINA.

MUNOZ, A. ; MARTIN MERINO, M.
Extending the SOM algorithm to visualize word relationships, Lecture Notes in Computer Science,
Vol. 3646, 2005, SUIZA.

MUNOZ, A. ; MARTINEZ, J.
A naive solution to the One-Class problem and its extension to Kernel methods, Lecture Notes in

Computer Science, Vol. 3773, 2005, pp. 193-204, SUIZA.

MUNOZ, A. ; MARTINEZ, J.
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Building smooth neighbourhood kernels via functional data analysis, Lecture Notes in Computer
Science, Vol. 3697, 2005, pp. 631-636, SUIZA.

PASCUAL, L.; ROMO, J. ; RUIZ, E.
Bootstrap prediction intervals for GARCH models , International journal of forecasting, 2005, pp.
219-235, ESTADOS UNIDOS DE AMERICA.

PENA, D.
A new statistics for influence in regression, Technometrics, 2005, pp. 1-12, HOLANDA.

PENA, D. ; BENITO, M.
A fast approach for dimensionality reduction with image data, Pattern Recognition, 2005, pp. 2400-
2408, REINO UNIDO.

PENA, D. ; GALEANO, P.
A note on prediction and interpolation errors in time series, Statistics & probability letters, 2005, pp.
71-78, HOLANDA.

PENA, D. ; GUTTMAN, 1.; REDONDAS, M. D.
A bayesian approach for predicting with polynomial regression of unknown degree, Technometrics,
2005, pp. 23-33, HOLANDA.

PENA, D. ; RODRIGUEZ, J.
Detecting non linearity in time series by model selection criteria , International journal of
forecasting, 2005, pp. 731-748, ESTADOS UNIDOS DE AMERICA.

PENA, D. ; SANCHEZ, L.
Multifold predictive validation in time series models, Journal of the American Statistical Association,
2005, pp. 135-146, HOLANDA.

PLAZAS, M.A.; CONEJO, A.; PRIETO, F. J.
Multimarket optimal bidding for a power producer , /[EEE T POWER SYST, 2005, pp. 2041-2050,
ESTADOS UNIDOS DE AMERICA.

FRIED , R.H..; DIDELEZ, V.
Latent variable analysis and partial correlation graphs for multivariate time series Statistics &
probability letters, 2005, pp. 287-296, HOLANDA.

FRIED, R.H..; GATHER, U.
Robust Trend Estimation for AR (1) disturbances, AUSTRIAN JOURNAL OF STATISTICS, 2005, pp.
139-151.

VELILLA, S. ; HERNANDEZ, A.
On the consistency properties of linear and quadratic discriminant analyses , Multivariate analysis,
2005, pp. 219-236, ESTADOS UNIDOS DE AMERICA.

WIPER, M. P.

Introduction, Statistical Inference for Stochastic Processes-an international journal devoted to time
series analysis and the statistics of continuous time process and dynamical systems, 2005, pp. 225-
225, HOLANDA.

Libros

SANTANA, M.S. .
Bioestadistica I, FACULTAD DE MEDICINA DE LA UNT, ARGENTINA, 2005.
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PENA, D.
Analisis de series temporales, ALIANZA EDITORIAL, ESPANA, 2005.

Colaboraciones en obras colectivas

SANTANA, M.S. .
Trabajo de investigacion y atencion primaria de la salud , en: Atencion primaria de la salud - una
experiencia curricular, (1), EDICIONES DEL RECTORADO DE LA UNT, ARGENTINA, 2005.

PENA, D. ; SANCHEZ, 1.
Cross validation in time series , en: Estadistica Jubilar, pp. 37-50, 2005.

Documentos de trabajo

BAILLO, A. ; MOLINA, 1.
Mean squared errors of small area estimators under a unit-level multivariate model, Statistics and
Econometrics Series, 2005.

GONZALEZ MANTEIGA, W.; LOMBARDIA, M.J; MOLINA, L; MORALES, D. y
SANTAMARIA, L.

Analytic and bootstrap approximations of prediction errors under a multivariate Fay-Herriot model,
Statistics and Econometrics Series, 2005.

Ponencias y Comunicaciones a congresos

ALONSO, A.M.; BERRENDERO, J.R.; HERNANDEZ, A. ; JUSTEL, A. M.
Grupos de paises frente a los objetivos del protocolo de Kyoto en 2012 , X Conferencia espanola de
biometria, OVIEDO, ESPANA, 2005.

ALONSO, AM.; GARCIA, A.E.
A time series bootstrap procedure for interpolation intervals , CORUNA, A, ESPANA, 2005.

ALONSO, A.M.; RODRIGUEZ, J. ; PENA, D.
Proyecciones de la poblacion espariola, 1* Reunién de investigacion en seguros y gestion del riesgo
(RIESGO 2005), BARCELONA, ESPANA, 2005.

ALONSO, A.M.; ROMO, J.
Construccion de umbrales de alerta epidemiologica mediante métodos bootstrap , X Conferencia
espafola de biometria, OVIEDO, ESPANA, 2005.

ARTEAGA, B. ; GARCIA GARCIA, M.

Una experiencia eficaz de adaptacion de las matematicas a l@s alumn@s de secundaria , XII
Congreso Nacional de Modelos de Investigacion Educativa: jInvestigacion en Innovacion Educativa,
LAGUNA, LA, ESPANA, 2005.

BAILLO, A. ; CUEVAS GONZALEZ, A.
Marked-bin approximations to the shape of a dot pattern, 25th European Meeting of Statisticians,
Oslo, NORUEGA, 2005.

CARNERO, M. A. ; PENA, D. ; RUIZ, E.
Effects of level outliers on the identification and estimation of GARCH models , Econometric Society
Australian Meeting, MELBOURNE, AUSTRALIA, 2004.
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CASAS, O.J.; ROMERA, M. R.
Modelo estocastico para el control del stock de contaminacion ambiental , X Conferencia de
Biometria. Simposium sobre Optimizacion dinamica, OVIEDO, ESPANA, 2005.

CASAS, O.J. ; ROMERA, M. R.

The international stock pollutant control: a stochastic formulation, Seminario Internacional
Complutense Global public goods management: lessons from game theory and practice for Post-
Kyoto negotiations, MADRID, ESPANA, 2005.

CUEVAS GONZALEZ, A.; BAILLO, A.
Image estimator based on marked bins, International Seminar on Nonparametric Inference, CORUNA,
A, ESPANA, 2005.

CURRIE, L; EILERS, P.; DURBAN, M. L.
Efficient smoothing of multidimensional arrays with P-splines , 19th International Workshop on
Statistical Modelling, FLORENCIA, ITALIA, 2004.

DE MIGUEL, A.V.; FRIEDLANDER, M.; NOGALES, F. J. ; SCHOLTES, S.
An Interior-Point Method for MPECs based on strictly feasible relaxations, International Confernce
on Continuous Optimization, 7roy, ESTADOS UNIDOS DE AMERICA, 2004.

DE MIGUEL, A.V.; NOGALES, F. J.
On the Relationship Between Bilevel Decompositions Algorithms and Direct Interior-point Methods ,
SIAM Conference on Optimization, Stockholm, SUECIA, 2005.

DURBAN, M. L.
Modelos lineales generalizados con penalizaciones: Suavizado y prediccion de tablas de mortalidad
con P-splines , X Conferencia Nacional de Biometria, OVIEDO, ESPANA, 2005.

GONZALEZ MANTEIGA, W.; LOMBARDIA, M.J.; MOLINA, I. ; MORALES, D
SANTAMARIA, L.

Estimation in heteroskedastic mixed linear models for small areas , 3rd World Conference on
Computacional Statistics & Data Analysis, LIMASSOL, 2005.

GONZALEZ MANTEIGA, W.; LOMBARDIA, M.J.; MOLINA, I. ; MORALES, D,
SANTAMARIA, L.

Bootstrap approximations of the mean squared error of empirical predictors , SAE 2005 Conference.
Challenges in Statistics Production for Domains and Small Areas, JYVASKYLA, 2005.

CASCOS, 1.
Depth functions based on random convex hulls , Stochastic geometry and its applications, BERNA,
2005.

NINO-MORA, J.

Marginal productivity index policies for scheduling multiclass delay-/loss sensitive traffic, en: In NGI
2005, Proceedings of the 1st EuroNGI Conference on Next Generation Internet Networks: Traffic
Engineering,, Roma, ITALIA, 2005.

NINO-MORA, J.
Marginal productivity index policies for scheduling multiclass queues with switching penalties , 13th
INFORMS/APS Applied Probability Conference, Ottawa, CANADA, 2005.

NINO-MORA, J.

Marginal productivity index policies for the finite-horizon multiarmed bandit problem, en In
Proceedings of the 44th IEEE Conference on Decision and Control and European Control Conference
ECC'05 (CDC-ECC'05), SEVILLA, ESPANA, 2005.
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NINO-MORA, J.
Marginal productivity index policies for scheduling restless bandits with switching penaltis ; en:
Dagstuhl Seminar Proceedings, Algorithms for Optimization with Incomplete Information , 2005.

GONZALEZ, J.; PENA, D. ; ROMERA, M. R.
A new robust partial least squares regression method, 4th International simposium on PLS and related
methods, BARCELONA, ESPANA, 2005.

LILLO, R. E. ; AUSIN, M. C. ; WIPER, M. P.
Bayesian control of the number of servers in GI/M/1 queueing systems, International fourth workshop
on bayesian inference for stochastic processes, VARENNA, 2005.

LOPEZ, A. ; ROMO, J.
Un contraste de bondad de ajuste basado en el concepto de profundidad , X Conferencia espanola de
biometria, OVIEDO, ESPANA, 2005.

LOPEZ, S.; ROMO, J.
A depth based inference for functional data , 3rd World Conference on Computational Statistics and
Data Analysis, LIMASSOL, 2005.

LOPEZ, S.; ROMO, J.
Functional data: a depth based inference , XXV European meeting of statisticians, OSLO, 2005.

LOPEZ, S.; ROMO, J. ; TORRENTE, E. A.
Clasificacion mediante profundidad para datos de microarrays, X Conferencia espafiola de biometria,
OVIEDO, ESPANA, 2005.

LOPES MOREIRA DA VEIGA, M.H.
A two factor long memory stochastic volatility model , 25 th International Symposium of Forecasting,
SAN ANTONIO (EEUU), 2005.

MOLINA, E. ; ALBAREDA-SAMBOLA, M. ; ALONSO AYUSO, A.
Problemas de rutas por lotes y oleadas, Mates, VALENCIA, ESPANA, 2005.

NUNEZ, O.
Variance components testing in random effects models, Conferencia espafiola de biometria, OVIEDO,
ESPANA, 2005.

NUNEZ, O. .
Testing latent covariance structure, Mat.es, ESPANA, 2005.

PENA, D.
Ponencia invitada , Primer congreso conjunto de Matematicas RSME-SCM-SEIO-SEMA,
VALENCIA, ESPANA, 2005.

PENA, D.
Ponencia invitada , 25 th European meeting of Statisticians, OSLO, 2005.

PENA, D.
Ponencia invitada, Meeting on the evaluation of research in Universities, ROMA, 2005.

PENA, D.
Ponencia invitada , International Conference in Robust Statistics, UNIVERSITY OF JYVASKYLA,
2005.

PENA, D.
Ponencia invitada, Biennial meeting on classification and data analysis, PARMA, 2005.
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PEREZ, J.; NOGALES, F. J.
Calibracion de modelos de riesgo de crédito: una aplicacion de la programacion semidefinida
XXVII Congreso Nacional de Estadistica e Investigacion Operativa, CADIZ, ESPANA, 2004.

RAMiREZ, J.; LILLO, R. E. ; WIPER, M. P.
Bayesian inference for a mixture of pareto distributions and applications , 25th European meeting of
statisticians, OSLO, 2005.

RENGIFO, E.; HEINEN, A.J. .; GRAMMING, J.
An analysis of the submission of orders on Xetra, using multivariate count data , Journal of Applied
Econometrics conference, VENECIA, 2005.

RENGIFO, E.; HEINEN, A.J. .; GRAMMING, J.
An analysis of the submission of orders on Xetra, using multivariate count data , International
Conference on New Financial Market Structures, MONTREAL, 2005.

RENGIFO, E.; HEINEN, A.J. .; GRAMMING, J.
An analysis of the submission of orders on Xetra, using multivariate count data , Econometric
Society World Congress, LONDRES, 2005.

RENGIFO, E.; HEINEN, A.J. .; GRAMMING, J.
An analysis of the submission of orders on Xetra, using multivariate count data , Innovations in
Financial Econometrics conference, TAIPEI, 2005.

RENGIFO, E.; HEINEN, A.J. .; GRAMMING, J.
An analysis of the submission of orders on Xetra, using multivariate count data , International
Conference Finance, COPENHAGEN, 2005.

STAUDTE, R.G.
Measures of Evidence and Inference, International Statistical Institute Conference, Sydney,
AUSTRALIA, 2005.

STAUDTE, R.G.

The relationship between one and two sided evidence with applications to effect estimates through
acceptability profiles, Workshop on Asymptotics an nonparametrics to honour the 65th birthady of
Professor John Robinson, Syndey, AUSTRALIA, 2005.

FRIED , R.H..
Robust Pattern Detection in Time Series, 3rd World Congress of the International Association for
Statistical Computing, Limassol, CHIPRE, 2005.

FRIED , R.H..
Analysing multiple changes in time series , Workshop: DREAM 2005, Cranfield, REINO UNIDO,
2005.

FRIED , R.H..
Extraccion robusta de sefiales, Congreso de Biometria Espafola, OVIEDO, ESPANA, 2005.

FRIED , R.H..; MORALES, J.; CASTELLANOS, M.E.; MAYORAL, A.M.; ARMERO, C.
A Bayesian Walk through the Machine Inference Problem, Workshop on Bayesian Inference for
Stochastic Processess BISP 05, Varenna, ITALIA, 2005.

ROMERA, M. R.
Recursive estimation of Markov decision processes , 25th European Meeting of Statisticians, OSLO,
2005.
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ROMO, J.
Datos funcionales: la idea de profundidad , Primer congreso conjunto de matematicas. Mat.es 2005,
VALENCIA, ESPANA, 2005.

ROMO, J.
Simposium de técnicas estadisticas no-parametricas en epidemiologia y genética, X Conferencia
espafiola de biometria, OVIEDO, ESPANA, 2005.

SANCHEZ, 1.
Recursive estimation of dynamic models, ISF 2005, SAN ANTONIO- EEUU, 2005.

SANCHEZ, I. ; PENA, D.

Andlisis estadistico del rendimiento académico de una asignatura con relacion a asignaturas
anteriores , X1 Jornadas de Ensefianza Universitaria de la Informatica -JENUI2005-, MADRID,
ESPANA, 2005.

CABRAS, S..; CASTELLANOS, M.E.
Analysis of sexual dimorphism with the skew-normal model, X Conferencia Espafiola de Biomteria,
OVIEDO, ESPANA, 2005.

CABRAS, S..; DOMINGUEZ-BELLO, M.G.; GROSCHI, M.; BLAZER, M.J.; CASTELLANOS,
M.E.; PERICCHI, L.; MARINI, E.; MOLDONADO, A.L.; HIDALGO, G.; BUFFA, R.; MARIN, A_;
FLORIS, G.; RACUGNO, W.

H. pylori colonization improves the nutritional status in Jivi Amerindians, GALF, Toulouse,
FRANCIA, 2005.

CABRAS, S..; MARINI, E.; MOLDONADO, A.L.; HIDALGO, G.; BUFFA, R.; MARIN, A
FLORIS, G.; RACUGNO, W.; PERICCHI, L.; CASTELLANOS, M.E.; BLAZER, M.J.; GROSCHI,
M.; DOMINGUEZ-BELLO, M.G.

No evidence of detrimental effect of H pylori and intestinal parasites on the nutritional satatus of
rural Amerindians, ASM Conference on Beneficial Microbes, Lake Tahoe, ESTADOS UNIDOS DE
AMERICA, 2005.

VELILLA, S.
Bootstrapping for dimension assessment in regression , 165th Annual Meeting of the American
Statistical Association, MINNEAPOLIS, 2005.

WIPER, M. P. ; GIRON, J.; PEWSEY, A.
Bayesian inference for the half normal and half t distributions, European meeting of statisticians,
OSLO, 2005.

Actividades de formacion y movilidad de personal investigador

Estancias en otros centros

SANTIAGO VELILLA CERDAN

Titulo: Reduccion de la dimension en datos funcionales
Centro Externo. DEPARTMENT OF STATISTICS, UCLA
Pais: ESTADOS UNIDOS DE AMERICA

Duracion: 01/10/2005 a 30/06/2006.
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Publicaciones v actividades de difusion de resultados

Articulos en revistas nacionales

ESPASA, A. ; GIRON, J.; PENA, D.
El valor economico de la lengua espafiola, Contrastes, 2005, pp. 98-102, ESPANA.

HEVIA, J.; ARRAZOLA, M.J.; RISUENO, M. ; SANZ, J.F.
A proposal to estimate human capital depreciation: some evidence form Spain, Hacienda Publica
Espaiiola, 2005, pp. 9-22, ESPANA.

RODRIGUEZ, J. ; RUIZ, E.
A powerful testfor conditional heteroscedasticity for financial time series with highly persistent
volatilities , STATISTICA SINICA, 2005, pp. 505-526, ESPANA.

Articulos en revistas extranjeras

ESPASA, A.

Comments on The Marshalian Macroeconomic Model: A progress report by Arnold Zellner and
Guillermo Israelenich , International journal of forecasting, 2005, pp. 647-650, ESTADOS UNIDOS
DE AMERICA.

GARCIA - FERRER, A.; DE GOOIJER, J.G.; PONCELA, P.; RUIZ, E.
Introduction to nonlinearities, business cycles, and forecasting, International journal of forecasting,
2005, pp. 623-808, ESTADOS UNIDOS DE AMERICA.

PASCUAL, L.; ROMO, J. ; RUIZ, E.
Bootstrap prediction intervals for GARCH models , International journal of forecasting, 2005, pp.
219-235, ESTADOS UNIDOS DE AMERICA.

Colaboraciones en obras colectivas

ESPASA, A.
Box-Jenkins analysis , en: An Eponymous Dictionary of Economics: a Guide to Laws and Theorems
named after Economists, 2005.

RUIZ, E. ; HARVEY, A.C.; SHEPHARD, N.G.
Multivariate Stochastic Variance Models, en: Selected Readings for Stochastic Volatility, 2005.

Ponencias y Comunicaciones a congresos
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BROTO, M. C. ; RUIZ, E.
The uncertainty of inflation: empirical evidence , 25th International Symposium of Forecasting, SAN
ANTONIO, TEXAS, ESTADOS UNIDOS DE AMERICA, 2005.

BROTO, M. C. ; RUIZ, E.
Using auxiliary residuals to detect conditional heteroscedasticity in inflation , 3rd World Conference
on Computational Statistics and Data Analysis, LIMASSOL, CHIPRE, 2005.

CARNERO, M. A. ; PENA, D. ; RUIZ, E.
Effects of level outliers on the identification and estimation of GARCH models , Econometric Society
Australian Meeting, MELBOURNE, AUSTRALIA, 2004.

HEVIA, J.; ARRAZOLA, M.J.
A simple inflation indicator for the euro zone , VIII Encuentro de Economia Aplicada, ESPANA,
2005.

MARIA JESUS ARRAZOLA VACAS; JOSE DE HEVIA PAYA
Estimacion de los efectos de un tratamiento una aplicacion a la educacion superior en Espania, V1
JORNADAS DE ECONOMIA LABORAL, ESPANA, 2005.

MORA GALAN, A.; PEREZ, A.; RUIZ, E.
Stochastic Volatility models and teh Taylor effect , 13th Annual Symposium of the Society for
Nonlinear Dynamics and Econometrics, LONDRES, REINO UNIDO, 2005.

RODRIGUEZ, J. ; RUIZ, E.
A robust test for conditional heteroscedasticity , Meeting on Forecasting Methods, PARIS, FRANCIA,
2005.

RODRIGUEZ, M.J.; RUIZ, E.

Asymmetric Condicional Heteroscedastic models , XXX Simposio de Analisis Economico, MURCIA,
ESPANA, 2005.
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