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Actividades de investigacion

Tesis Doctorales

e Arbitraje estadistico en finanzas
Director: ROMO, J. ; PENA, J. L.
Afio: 2010

e (lassification Techniques for Time Series and Functional Data
Autores: CASADO, D.
Director: ROMO, J. ; ALONSO, A.M.
Afio: 2010

e Combinacion y Suavizado de Series de Tiempo para el Analisis Demografico
Autores: SILVA, J.E.
Director: PENA, D. ; GUERRERO, V.
Afio: 2010

e Measuring financial risk
Autores: NIETO, M.R.
Director: RUIZ, E.
Afio: 2010

e Methods for face detection and adaptive face recognition
Autores: PAVANI, S.K.
Director: DELGADO, D.; FRANGI, A.
Afio: 2010

e Metodologia bayesiana aplicada al estudio de configuraciones espaciales en Bioinformatica
Autores: NIETO, C.
Director: MARIN, J.M.
Afio: 2010

e METODOS DE PREDICCION DE LA GENERACION AGREGADA DE ENERGIA EOLICA
Autores: GARCIA LOBO, M.
Director: SANCHEZ, 1.
Ano. 2010

e Multivariate volatility models in financial risk management and portfolio selection
Autores: ALVES, A.
Director: NOGALES, F. J. ; RUIZ, E.
Centro donde se presento: Facultad de Ciencias Sociales y Juridicas
Afio: 2010

e Representing Functional Data in Reproducing Kernel Hilbert Spaces with Applications to Clustering,
Classification and Times Series Problems
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Autores: GONZALEZ, J.
Director: MUNOZ, A.
Ano: 2010

e Similaridad y contraste mediante profundidad estadistica
Autores: LOPEZ, A.
Director: ROMO, J.
Afio: 2010

e Smoothing Mixed Models for Spatial and Spatio-Temporal Data
Autores: LEE, D.-J.
Director: DURBAN, M. L.
Centro donde se presento: CAMPUS DE LEGANES
Ano: 2010

Publicaciones vy actividades de difusion de resultados

Publicaciones en revistas cientificas nacionales

e ALBARRAN, I.; ALONSO, P. J.
La realidad de la atencion a la dependencia en Espafia, EI Medico, Vol. 1108, 2010, pp. 12-15,
ESPANA.

e ALBARRAN, I; ALONSO, P. J. ; MARTINEZ, A.
INVESTMENT IN R&D AND ITS LINK WITH INCOME: THEORY AND INQUIRY ABOUT
THE BEHAVIOUR OF THE EUROPEAN ECONOMIES , REVISTA DE ECONOMIA MUNDIAL,
Nam. 25, 2010, pp. 133-157, ESPANA.

e DATTA, G.S.; KUBOKAWA, T.; MOLINA, I. ; RAO, J.N.K.
Estimation of mean squared error of model-based small area estimators , TEST, 2010, ESPANA.

e GARCIA,S.
Location with preferences, Boletin de estadistica e investigacion operativa, Vol. 26 (3), 2010, pp.
192-207, ESPANA.

e NIETO, M.R.; RUIZ, E.
El efecto de la crisis sobre la volatilidad y el riesgo del IBEX35. , Boletin de Inflacion y Analisis
Macroeconomico, 2010, ESPANA.

e NINO,J.
Multi-armed restless bandits, index policies and dynamic priority allocation, Boletin de la Sociedad de
Estadistica e Investigacion Operativa, Vol. 26,2010, pp. 124-133, ESPANA.

Publicaciones en revistas cientificas internacionales

e ALBARRAN, L
Analysis of characteristics of dependent individuals claiming benefits in Spain, Salud i Ciencia, Vol.
17, Num. 8, 2010, pp. 127-131, ARGENTINA.

e ALBARRAN, I.; ALONSO, P. J.
Participacion en el mercado laboral espafiol de las personas con discapacidad y en situacion de
dependencia, Papeles de poblacion, Vol. 64,2010, pp. 217-256, MEXICO.
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ARRIBAS, A.
Parameter Estimation in Multiple-Hidden IID Models from Biological Multiple Alignment ,
STATISTICAL APPLICATIONS IN GENETICS AND MOLECULAR BIOLOGY, Vol. 9, Num. 1, 2010.

AUSIN, M. C. ; LOPES, H.
Time-varying joint distribution through copulas, Computational statistics & data analysis, Vol. 54,
2010, pp. 2383-2399, HOLANDA.

CONEJO, A.J.; NOGALES, F. J. ; CARRION, M. ; MORALES, J.M.

Electricity Pool Prices: Long-Term Uncertainty Characterization for Futures-Market Trading and Risk
Management , Journal of the Operational Research Society, Vol. 61, Num. 2, 2010, pp. 235-245,
REINO UNIDO.

D'AURIA, B.; IVANOVS, J.; KELLA, O.; MANDIJES, M.
First passage of a Markov additive process and generalized Jordan chains, JOURNAL OF APPLIED
PROBABILITY, Vol. 47,2010, pp. 1048-1057.

DELGADO, D.; SANTACRUZ, C.; AGUADO, D.; LOPEZ-CASTROMAN, J.
Improving sale performance prediction using support vector machines, Expert systems with
applications, Vol. 38 (5), 2010, pp. 5129-5132, REINO UNIDO.

DELGADO, D.; SUKNO, F.; AGUADO, D.; SANTACRUZ, C.; ARTES—RODRIGUEZ, A.
Individual identification using personality traits, Journal of Network and Computer Applications, Vol.
33 (3), 2010, pp. 293-299, ESTADOS UNIDOS DE AMERICA.

FEBRERO, M.; GALEANO, P. ; GONZALEZ-MANTEIGA, W.
Measures of influence in the functional linear model with scalar response, Journal of Multivariate
Analysis, Vol. 101, 2010, pp. 305-490, ESTADOS UNIDOS DE AMERICA.

FORREST, D.; SANZ, 1.; TENA. J.
Forecasting national team medal totals at the Summer Olympic Games, International journal of
forecasting, Vol. 26, Num. 3, 2010, pp. 576-588, HOLANDA.

GALEANO, P. ; AUSIN, M. C.

The Gaussian Mixture Dynamic Conditional Correlation Model: Parameter Estimation, Value at Risk
Calculation, and Portfolio Selection , Journal of business & economics statistics, Vol. 28, Num. 4,
2010, pp. 559-571, ESTADOS UNIDOS DE AMERICA.

GALEANO, P. ; TSAY, R.
Shifts in Individual Parameters of a GARCH Model , Journal of Financial Econometrics, Vol. 8,
Num. 1, 2010, pp. 122-153, REINO UNIDO.

GONZALEZ, 1. M. ; SANCHEZ, 1.
Variable Selection for Multivariate Statistical Process Control , Journal of quality technology, Vol.
42, Num. 3, 2010, pp. 242-259, ESTADOS UNIDOS DE AMERICA.

GONZALEZ, M. ; ALONSO, A.M.; BARBOSA, S.M.
Clustering Time Series of Sea Levels: Extreme Value Approach , JOURNAL OF WATERWAY PORT
COASTAL AND OCEAN ENGINEERING-ASCE, Vol. 136, Num. 4, 2010, pp. 215-225.

GONZALEZ MANTEIGA, W.; LOMBARDIA, M.J.; MOLINA, 1. ; MORALES, D;
SANTAMARIA, L.

Small area estimation under Fay-Herriot models with nonparametric estimation of heteroscedasticity ,
Statistical Modelling-an international journal, Vol. 10 (2), 2010, pp. 215-239, REINO UNIDO.
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GRANE, A.; VEIGA, M.H.
Wavelet-based detection of outliers in financial time series , Computational statistics & data analysis,
Vol. 54, Num. 11, 2010, pp. 2580-2593, HOLANDA.

JACH, A.E.; KOKOSZKA, P.

Robust Wavelet-Domain Estimation of the Fractional Difference Parameter in Heavy-Tailed Time
Series: An Empirical Study , METHODOLOGY AND COMPUTING IN APPLIED PROBABILITY,
Vol. 12, Num. 1, 2010, pp. 177-197, ESTADOS UNIDOS DE AMERICA.

JACH, A.E.; KOKOSZKA, P.
Empirical wavelet analysis of tail and memory properties of LARCH and FIGARCH models ,
Computational statistics, Vol. 25, Num. 1, 2010, pp. 163-182, ALEMANIA.

JIMENEZ, R.J.
Nonparametric estimation of surface integrals , ANNALS OF STATISTICS, Vol. 39, 2010, pp. 232-
260, ESTADOS UNIDOS DE AMERICA.

KANTA, S.; ECONOMOU, A.
Equilibrium customer strategies and social-profit maximization in the single server constant retriak
queue , NAVAL RESEARCH LOGISTICS, 2010, ESTADOS UNIDOS DE AMERICA.

LANIADO, H.; LILLO, R. E. ; ROMO, J.
Multivariate extremality measure, Econpapers, 2010.

LOPES MOREIRA, M.H.; GRANE, A.
Wavelet-based detection of outliers in Financial Time Series, Computational statistics & data
analysis, Vol. 54,2010, pp. 2580-2593, HOLANDA.

LOPES MOREIRA, M.H.; VORSATZ, M.
Aggregation and dissemination of information in experimental asset markets in the presence of a
manipulator, Experimental economics, Vol. 13,2010, pp. 379-398, HOLANDA.

LOPEZ, S. ; TORRENTE, E. A. ; ROMO, J.
Robust depth-based tools for the analysis of gene expression data , Biostatistics, Vol. 11, Num. 2,
2010, pp. 254-264, REINO UNIDO.

LOPEZ-CASTROMAN, J.; DELGADO, D.; CARBALLO-BELLOSO, J.
Differences in maternal and paternal age between Schizophrenia and other psychiatric disorders,
Schizophrenia research, Vol. 116 (2-3), 2010, pp. 184-190, HOLANDA.

MARIN, J.M.; JACH, A.E.

Clssification of genomic sequences via wavelet variance and a self-organizing map with an
application to mitochondrial DNA, STATISTICAL APPLICATIONS IN GENETICS AND
MOLECULAR BIOLOGY, Vol. 9(1), Ntm. 27, 2010.

MARTIN, B.; CARRIZOSA, E.; MORALES, D.R.
Binarized Support Vector Machines , INFORMS Journal on Computing, Vol. 22, Num. 1, 2010, pp.
154-167, ESTADOS UNIDOS DE AMERICA.

MARTIN, N.; PARDO, L.

Leverage cells in multinomial loglinear models: an approach based on Renyi?s divergence measure,
Communications in statistics. Theory and methods, Vol. 39, 2010, pp. 517-530, ESTADOS UNIDOS
DE AMERICA.
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MARTIN, N.; PARDO, L.
Poisson loglinear modeling with linear constraints on the expected cell frequencies. , ArXiv.org, 2010,
REINO UNIDO.

MOLANES, E.M.; CAO, R.; VAN KEILEGOM, 1.

Smoothed empirical likelihood confidence intervals for the relative distribution with left-truncated and
right-censored data , CANADIAN JOURNAL OF STATISTICS-REVUE CANADIENNE DE
STATISTIQUE, Vol. 38, Num. 3, 2010, pp. 453-473, CANADA.

MOLINA, I. ; JNK, R.
Small area estimation of poverty indicators , CANADIAN JOURNAL OF STATISTICS-REVUE
CANADIENNE DE STATISTIQUE, Vol. 38, Num. 3, 2010, pp. 369-385, CANADA.

NINO, J.

Index policies for adminission and routing of soft real-time traffic to parallel queues , ACM
SIGMETRICS performance evaluation review, Vol. 38, 2010, pp. 21-23, ESTADOS UNIDOS DE
AMERICA.

NINO, J.
Computing a classic index for finite-horizon bandits , INFORMS Journal on Computing, 2010,
ESTADOS UNIDOS DE AMERICA.

PARDO, L.; MARTIN, N.
Minimum phi-divergence estimators and phi-divergence test statistics in contingency tables with
symmetry structure: an overview, Symmetry, Vol. 2, 2010, pp. 1108-1120, SUIZA.

PAVANI, S.K.; DELGADO, D.; FRANGI, A.
Haar-like features with optimally weighted rectangles for rapid object detection, Pattern Recognition,
Vol. 43 (1), 2010, pp. 160-172, REINO UNIDO.

PENA, D. ; PRIETO, F. . ; VILADOMAT, J.
Eigenvectors of a kurtosis matrix as interesting directions to reveal cluster structure , Journal of
Multivariate Analysis, Vol. 101, 2010, pp. 1995-2007, ESTADOS UNIDOS DE AMERICA.

RAMIREZ, J. ; LILLO, R. E. ; WILSON, S. ; WIPER, M. P.
BAYESIAN INFERENCE FOR DOUBLE PARETO LOGNORMAL QUEUES , ANNALS OF
APPLIED STATISTICS, Vol. 4, Ntm. 3, 2010, pp. 1533-1557.

RAMIREZ, J. ; LILLO, R. E. ; WIPER, M. P.
NONIDENTIFIABILITY OF THE TWO-STATE MARKOVIAN ARRIVAL PROCESS , JOURNAL
OF APPLIED PROBABILITY, Vol. 47, Num. 3, 2010, pp. 630-649.

TENA.J.; ALVAREZ, J.; FORREST, D.; SANZ, L.
Impact of importing foreign talent on performance levels of local co-workers , Labour Economics,
2010, HOLANDA.

TENA. J.; ESPASA, A. ; PINO, G.

Forecasting spanish inflation using the maximum disaggregation level by sectors and geographical
areas, online publication. DOI: 10.1177/0160017609336629, International Regional Science Review,
2010.

TENA. J.; FORREST, D.K.; FLORES, R.J.
Impact on competitive balance from allowing foreign players in a sports league: evidence from
european soccer , Kyklos, Vol. 63, 2010, pp. 546-557, REINO UNIDO.
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TENA. J.; OTRANTO, E.
A realistic model for official interest rate movements and their consequences , Applied economics,
2010, REINO UNIDO.

TENA. J.; PAOLINI, D.
Short or long-term contract? FirmZs optimal choice , Empirica, 2010, HOLANDA.

TORRADO, N.; LILLO, R. E. ; WIPER, M. P.
On the conjecture of Kochar and Korwar , Journal of Multivariate Analysis, Vol. 101, Num. 5, 2010,
pp. 1274-1283, ESTADOS UNIDOS DE AMERICA.

VELILLA, S.
On the structure of the quadratic subspace in discriminant analysis , Journal of Multivariate Analysis,
Vol. 101, Num. 5, 2010, pp. 1239-1251, ESTADOS UNIDOS DE AMERICA.

VILAR, J.A.; ALONSO, A.M.
Non-linear time series clustering based on non-parametric forecast densities , Computational statistics
& data analysis, Vol. 54, Num. 11, 2010, pp. 2850-2865, HOLANDA.

VILLA, G.; MOLINA, 1. ; FRIED, R.
Modelling attendance at Spanish professional football league , Journal of applied statistics, 2010,
REINO UNIDO.

ZORRILLA, B.; PIRES, M.; LAS HERAS, L.; MORANT, C.; SEOANE, L.; SANCHEZ, L.M.;
GALAN, I.; AGUIRRE, R.; RAMIREZ, R.; DURBAN, M. L.

Intimate partner violence: last year prevalence and association with socio-economic factors among
women in Madrid, Spain , European Journal of Public Health , Vol. 20, Num. 2, 2010, pp. 169-175,
REINO UNIDO.

Libros

ALBARRAN, I.; ALONSO, P. J.
Metodos estocasticos de estimacion de las provisiones tecnicas en el marco de solvencia II,
FUNDACION MAPFRE ESTUDIOS, , ESPANA, 2010.

ARRIBAS, A.; GLAZ, J.; JIMENEZ, R.J.; ROMO, J.
Book of abstracts and detailed programme. 5th international workshop in applied probability, 2010.

PENA, D.
Propuestas para la Reforma de la Universidad Espafiola , Fundacion Alternativas, ESPANA, 2010.

Monografias Cientificas

PARDO, L.; MARTIN, N.
Preliminary Phi-divergence test estimators in a contingency table with symmetry structure,
Monografias del Seminario Matemdtico Garcia de Galdeano, ESPANA, 2010.

Colaboraciones en obras colectivas

AUSIN, M. C. ; LOPES, H.
Bayesian prediction of risk measurements using copulas, en: Rethinking rosk measurement and
reporting, Risk Books, 2010.
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CASCOS, L.
Data depth: multivariate statistics and geometry , en: New perspectives in stochastic geometry (W.S.
Kendall, I. Molchanov eds.), OXFORD UNIVERSITY PRESS, pp. 398-423, 2010.

CASCOS, I.; MENDES, M.

Lorenz curves of extrema, en: Combining soft computing and Statistical methods in data analysis
(Advances in intelligent and soft computing, Vol. 77), SPRINGER , ESPANA, pp. 81-88, 2010.

D'AURIA, B.
The M/M/*queue, en: Wiley Encyclopedia of Operations Research and Management Science, 2010.

SCOTTO, M.G.; BARBOSA, S.M.; ALONSO, A.M.
Model-based clustering of extreme sea level heights, en: Sea level rise, coastal engineering shorelines
adn tides, NOVA SCIENCE PUBLISHERS INC, 2010.

Documentos de trabajo

ALBARRAN, I.; ALONSO, P.J.; MARIN, J.M.
Non-linear models of disability and age applied to census data , UCIM Working papers 10-24 (10)
Statistics and Econometrics 10-10 UNIVERSIDAD CARLOS I1I DE MADRID , 2010.

ALVES, A.; NOGALES, F. J. ; RUIZ, E. ; VAN DIJK, D.
Optimal portfolios with minimum capital requirements , Statistics and Econometrics Series WP 10-10
(05) 05 UNIVERSIDAD CARLOS III DE MADRID , 2010.

AUSIN, M. C. ; GALEANO, P. ; GHOSH, P.

A semiparametric Bayesian approach to the analysis of financial time series with applications to value
at risk , UC3M Working papers. Statistics and Econometrics 10-22 UNIVERSIDAD CARLOS I1I DE
MADRID , 2010.

CARNICERO, J.A.; WIPER, M. P. ; AUSIN, M. C.
Circular Bernstein polynomial distributions, UC3M Working papers. Statistics and Econometrics 10-
25 UNIVERSIDAD CARLOS III DE MADRID , 2010.

D'AURIA, B.; KELLA, O.; IVANOVS, J.; MANDIJES, M.
Two-sided reflection problem for the Markov modulated Brownian motion, UC3M Working papers.
Statistics and Econometrics 10-24 UNIVERSIDAD CARLOS 111 DE MADRID , 2010.

D'AURIA, B.; KELLA, O.; IVANOVS, J.; MANDIJES, M.
First passage of a Markov additive process and generalized Jordan chains, UC3M Working papers.
Statistics and Econometrics 10-23 UNIVERSIDAD CARLOS III DE MADRID , 2010.

FLORES, R.J.; CASTELLANA, N.
Homotopy idempotent functors on classifying spaces , WP 37 del Departamento de Matematicas de
la Universidad Autonoma de Barcelona, 2010.

FLORES, R.J.; MOLINA, E. ; KOSTER, M.; LINDNER, L.
Networks and collective action, UC3M Working papers10-48 (30). Statistics and Econometrics Series
10-30 UNIVERSIDAD CARLOS III DE MADRID , 2010.

FRANCO, A. M. ; LILLO, R. E. ; ROMO, J.

The percentile residual life up to time t0: ordering and aging properties , UC3M Working papers 10-
33 (17) Statistics and Econometrics Series 10-17 UNIVERSIDAD CARLOS III DE MADRID ,
2010.
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FRANCO, A. M. ; LILLO, R. E. ; ROMO, J.
Comparing quantile residual life functions by confidence bands , UC3M Working papers 10-30 (16).
Statistics and Econometrics Series 10-16 UNIVERSIDAD CARLOS III DE MADRID , 2010.

FRANCO, A. M. ; LILLO, R. E. ; ROMO, J.

Characterization of bathtub distributions via percentile residual life functions , UC3M Working papers
10-26 (12) Statistics and Econometrics Series 10-12 UNIVERSIDAD CARLOS III DE MADRID ,
2010.

FRANCO, A. M. ; LILLO, R. E. ; SHAKED, M.
The decreasing percentile residual life aging notion , UC3M Working papers 10-18 (07) Statistics and
Econometrics Series 10-07 UNIVERSIDAD CARLOS III DE MADRID , 2010.

GONZALEZ, J.; MUNOZ, A.

Representing functional data in reproducing Kernel Hilbert Spaces with applications to clustering and
classification, UC3M Working papers. Statistics and Econometrics 10-13 UNIVERSIDAD CARLOS
111 DE MADRID , 2010.

GRANE, A.; ROMERA, M. R.

Sensitivity and robustness in MDS configurations for mixed-type data: a study of the economic crisis
impact on socially vulnerable Spanish people , UC3M Working papers 10-35 (19) Statistics and
Econometrics 10-19 UNIVERSIDAD CARLOS III DE MADRID , 2010.

GRANE, A.; VEIGA, M.H.
Outliers in Garch models and the estimation of risk measures, UC3M Working papers. Statistics and
Econometrics 10-02 UNIVERSIDAD CARLOS III DE MADRID , 2010.

LANIADO, H.; LILLO, R. E. ; ROMO, J.
Multivariate extremality measure , UC3M Working papers 10-19 (08). Statistics and Econometrics
Series 10-08 UNIVERSIDAD CARLOS III DE MADRID , 2010.

LOPEZ, A. ; ROMO, J.
Simplicial similarity and its application to hierarchical clustering, UC3M Working papers. Statistics
and Econometrics 10-15 UNIVERSIDAD CARLOS III DE MADRID , 2010.

NIETO, M.R.; RUIZ, E.

Bootstrap prediction intervals for VaR and ES in the context of GARCH models , UC3M Working
papers 10-28 (14) Statistics and Econometrics Series UNIVERSIDAD CARLOS III DE MADRID ,
2010.

NINO, J.; VILLAR, S.S.

Multitarget tracking via restless bandit marginal productivity indices and Kalman Filter in discrete
time , UC3M Working papers 10-15 (06) Statistics and Econometrics Series 10-06 UNIVERSIDAD
CARLOS III DE MADRID , 2010.

PALACIOS, A.P.; MARIN, J.M.; WIPER, M. P.
Bayesian hierarchical modelling of bacteria growth, UC3M Working papers. Statistics and
Econometrics 10-09 UNIVERSIDAD CARLOS Il DE MADRID , 2010.

RAMOS, S.; LOPES MOREIRA, M.H.
Asymmetric effects of oil price fluctuations in international stock markets , WP 10-09 (04) Statistics
and Econometrics Series UNIVERSIDAD CARLOS III DE MADRID , 2010.

RODRIGUEZ, M. T. ; MARIN, J.M.

Multiple hypothesis testing and clustering with mixtures of non-central t-distributions applied in
microarray data analysis, UC3M Working papers. Statistics and Econometrics 10-27 UNIVERSIDAD
CARLOS III DE MADRID , 2010.
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TENA. J.; FORREST, D.; SANZ, I.; FLORES, R.J.
Olympic medals and government spending, WP 10-47 (29) Statistics and Econometrics Series
UNIVERSIDAD CARLOS III DE MADRID , 2010.

VAZ PEREIRA, A.A.
A semiparametric state space model, UC3M Working papers. Statistics and Econometrics 10-18
UNIVERSIDAD CARLOS III DE MADRID , 2010.

Ponencias y Comunicaciones a congresos

ALBARRAN, I.; ALONSO, P. J. ; FAJARDO, M.A.

Incidencia regional de la dependencia en Espaiia: poblacion y costes asociados a su cuidado , XXIV
Reunion anual ASEPELT. Congreso internacional de Economia Aplicada, ALICANTE, ESPANA,
2010.

ALBARRAN, I.; ALONSO, P. J. ; MARIN, J.M.
Non-linear models of disability and age applied to census datal , International workshop on applied
probability (IWAP 2010), COLMENAREJO, ESPANA, 2010.

ALONSO, AM.; CASADO, D.; LOPEZ, S.; ROMO, J.

Clasificacion de series temporales mediante andlisis de datos funcionales: una aplicacion en
Geologia, XXXII Congreso Nacional de Estadistica e Investigacién Operativa. SEIO 2010., CORUNA
(LA), ESPANA, 2010.

ALONSO, A.M.; CASADO, D.; ROMO, J.
Classification of functional data: a weighted distance approach, AISTASTS 2010, Sardinia, 2010.

ALONSO, A.M.; SCOTTO, M.G.
Cluster analysis of European daily temperature series: an extreme value approach , 3rd International
Conference of the ERCIM working group on Computing & Statistics, Londres, 2010.

ALONSO, A.M.; WIPER, M. P.
Clustering integer-valued time series , Sth International Workshop on applied probability, MADRID,
ESPANA, 2010.

ARRIBAS, A.

Parameter estimation in models for sequence alignment , Workshop on Inference in stochastic models
of sequence evolution, Mathematical Biosciences Institute, The Ohio State University, Columbus
(Ohio), 2010.

ARRIBAS, A.
Parameter estimation in multiple hidden i.i.d. models from biological multiple alignment, 5th
International workshop in applied probability (IWAP 2010), COLMENAREJO, ESPANA, 2010.

ARRIBAS, A.; MEZA, C.
Semiparametric estimation in nonlinear mixed models, X Jornadas de Bioestadistica y II Workshop
Bayesiano de la Sociedad Chilena de Estadistica, Santiago de Chile, 2010.

ARRIBAS, A.; ROMO, J.
Robust estimation in the time warping problem through functional data depth , International
conference on robust statistics, [CORS11, Praga, 2010.

AUSIN, M. C. ; GALEANO, P. ; GHOSH, P.

Bayesian nonparametric analysis of GARCH models, XXXII Congreso Nacional de Estadistica e
Investigacion Operativa, CORUNA (LA), ESPANA, 2010.
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AUSIN, M. C. ; GALEANO, P. ; GHOSH, P.
Bayesian nonparametric analysis of garch models , 19th International Conference on Computational
Statistics (COMPSTAT 2010), Paris, 2010.

AUSIN, M. C. ; GALEANO, P. ; GHOSH, P.

A semiparametric bayesian approach to the analysis of volatilities and value at risk in financial time
series , 4th CSDA International conference on Computational and Financial Econometrics, Londres,
2010.

BERBOTTO, L.M.; GARCIA, S.; NOGALES, F. J.

El problema de rutas de vehiculos con demandas divididas y nodos de parada (The split delivery
vehicle routing problem with stop nodes) , XXXII Congreso Nacional de Estadistica ¢ Investigacion
Operativa, CORUNA (LA), ESPANA, 2010.

BLASCO-FONTECILLA, H.; ALEGRIA, A.L., PEREZ, M.; DELGADO, D.; LOPEZ-
CASTROMAN, J.; LEGIDO-GIL, T.; OQUENDO, M.; BACA-GARCIA, E.

Age at onset of first suicide attempt in men and women. further evidence for two subgroups american
psychiatric association , 2010 Annual meeting of the American psychiatric association, New Orleans,
2010.

CASCOS, 1.; MENDES, M.
Risk measures and stochastic orderings using the lorenz curve , International workshop on applied
probability (IWAP2010), COLMENAREJO, ESPANA, 2010.

CASCOS, I.; MENDES, M.
Lorenz curves of extrema , Second international conference on soft methods in probability and
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