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Actividades de investigación 
 
 
Tesis Doctorales 

 
• 

 
Independent component analysis for time series 
Autores: GONZALEZ, E. 
Director: PEÑA, D. ; GARCIA, A. 
Centro donde se presentó: CAMPUS DE GETAFE 
Año: 2011 

 
• 

 
Métodos estadisticos en series temporales no lineales con aplicación a la predicción de eneregía eólica 
Autores: BERMEJO, M.A. 
Director: PEÑA, D. ; SANCHEZ, I. 
Año: 2011 

 
• 

 
Semi-parametric and non-parametric methods for directional data 
Autores: CARNICERO, J.A. 
Director: WIPER, M. P. ; AUSIN, M. C. 
Centro donde se presentó: CAMPUS DE GETAFE 
Año: 2011 

 
• 

 
Statistical classification of images 
Autores: GIULIODORI, M.A. 
Director: LILLO, R. E. ; PEÑA, D. 
Centro donde se presentó: CAMPUS DE LEGANES 
Año: 2011 

 
• 

 
Stochastic comparisons and bayesian inference in software reliability 
Autores: TORRADO, N. 
Director: LILLO, R. E. ; WIPER, M. P. 
Centro donde se presentó: CAMPUS DE LEGANES 
Año: 2011 

 
 
 
 
 
 
 
 



4 
 

Universidad Carlos III de Madrid  - Memoria 2011 
DEPARTAMENTO DE ESTADISTICA 

ÁREA DE CONOCIMIENTO: ESTADISTICA E INVESTIGACION OPERATIVA  
 

 

Publicaciones y actividades de difusión de resultados 
 
 
Publicaciones en revistas científicas nacionales 

 
• 

 
ALBARRAN, I.; ALONSO, P. J. ; FAJARDO, M.A. 
Estimacion y proyeccion del numero y coste asociado de la atencion de personas dependientes en España: un 
enfoque regional, Investigaciones regionales, Vol. 19, 2011, pp. 5-23, ESPAÑA. 

 
• 

 
ALEDO , J.; GARCIA, F.; MARIN, J.M. 
Optical accounting criteria under IFRSs and corporate characteristics: evidence from Spain = Opcionalidad 
contable bajo las NIIFs y características corporativas: evidencia española, Revista de Contabilidad, Vol. 14, 
Núm. 1, 2011, pp. 59-85, ESPAÑA. 

 
• 

 
ALEDO, J.; GARCÍA , F.; MARIN, J.M. 
Optional Accounting Criteria under IFRSs and Corporate Charasteristics: Evidence from Spain. , Revista de 
Contabilidad, Vol. 1, Núm. 14, 2011, pp. 59-85, ESPAÑA. 

 
• 

 
AUSIN, M. C. ; VILAR, J.; GONZALEZ-FRAGUEIRO, C.; CAO, R. 
Bayesian analysis of aggregate loss models , Mathematical Finance, Vol. 21, 2011, pp. 257-279, ESPAÑA. 

 
• 

 
DATTA, G.S.; KUBOKAWA, T.; MOLINA, I. ; RAO, J.N.K. 
Estimation of mean squared error of model-based small area estimators, Test, Vol. 20, Núm. 2, 2011, pp. 
367-388, ESPAÑA. 

 
• 

 
FILIPPO, D.A.D. 
XIII Conferencia ISSI, Revista española de documentación científica, Vol. 34, Núm. 4, 2011, pp. 615-622, 
ESPAÑA. 

 
• 

 
ROMO, J. ; CASCOS, I.; LOPEZ, A. 
Data depth in multivariate statistics , Boletín de estadística e investigación operativa, Vol. 27 (3), 2011, pp. 
151-174, ESPAÑA. 

 
 
 
Publicaciones en revistas científicas internacionales 

 
• 

 
ALBARRAN, I.; MARIN, J.M.; ALONSO, P. J. 
Non linear models of disability and age applied to census data , Journal of applied statistics, Vol. 38 (9-10), 
2011, pp. 2151-2164, REINO UNIDO. 

 
• 

 
ALONSO, A.M.; GARCIA-MARTOS, C.; SANCHEZ, M.J.; RODRIGUEZ, J. 
Seasonal dynamic factor analysis and bootstrap inference: application to electricity market forecasting, 
Technometrics, Vol. 53, 2011, pp. 137-151, ESTADOS UNIDOS DE AMERICA. 

 
• 

 
ALVAREZ, A. 
Exploratory data analysis with MATLAB, Second edition by Wendy L. Martinez, Angel R. Martinez, Jeffrey 
L. Solka. , International statistical review, Vol. 79 (3), 2011, pp. 492-492, REINO UNIDO. 

 
• 

 
AUSIN, M. C. ; GONZALEZ-PEREZ, M.T.; GONZALEZ`-PEREZ, B.; GOMEZ-VILLEGAS, M.A.; 
RODRIGUEZ-BERNAL, M.T.; SANZ, L. 
 Bayesian analysis of multiple hypothesis testing with applications to microarray experiments , 
Communications in statistics. Theory and methods, Vol. 40, 2011, pp. 2276-2291, ESTADOS UNIDOS DE 
AMERICA. 
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• 

 
BARBOSA, S.; SCOTTO, M.; ALONSO, A.M. 
Summarising changes in air temperature over Central Europe by quantile regression and clustering , Natural 
hazards and earth system sciences, Vol. 11, Núm. 12, 2011, pp. 3227-3233, ALEMANIA. 

 
• 

 
BENITO, M. ; ROMERA, M. R. 
Improving quality assessment of composite indicators in university rankings: a case study of French and 
German universities of excellence , Scientometrics, Vol. 89, Núm. 1, 2011, pp. 153-176, HUNGRÍA. 

 
• 

 
BERMEJO, M.A.; PEÑA, D. ; SANCHEZ, I. 
Identification of TAR Models Using Recursive Estimation , Journal of forecasting, Vol. 30, Núm. 1, 2011, pp. 
31-50, REINO UNIDO. 

 
• 

 
BRETO, C.; IONIDES, E.L. 
Compound Markov counting processes and their applications to modeling infinitesimally over-dispersed 
systems , Stochastic processes and their applications, Vol. 121, 2011, pp. 2571-2591, HOLANDA. 

 
• 

 
CARRIZOSA, E.; MARTIN, B. 
Maximizing upgrading and downgrading margins for ordinal regression , Mathematical methods of operations 
research, Vol. 74, Núm. 3, 2011, pp. 381-407, ALEMANIA. 

 
• 

 
CASAS, O. J. ; ROMERA, M. R. 
A stochastic model for the environmental transnational pollution control problem , EnvironMetrics, Vol. 22, 
Núm. 4, 2011, pp. 541-552, REINO UNIDO. 

 
• 

 
FILIPPO, D.A.D.; D'ONOFRIO, M.G.; FERNANDEZ, M.; BARRERE, R. 
Tras las huellas de un paper: orígenes, desarrollo e impacto de las publicaciones en colaboración entre 
Argentina y España, PontodeAcesso, Vol. 5, Núm. 3, 2011, pp. 106-129, BRASIL. 

 
• 

 
FLORES, R.J.; FOOTE, R.M. 
The cellular structure of the classifying spaces of finite groups, Israel journal of mathematics, Vol. 184, Núm. 
1, 2011, pp. 129-156, ISRAEL. 

 
• 

 
FRANCO, A. M. ; LILLO, R. E. ; ROMO, J. 
The percentile residual life up to time t(o): Ordering and aging properties, Journal of Statistical Planning and 
Inference, Vol. 141, Núm. 11, 2011, pp. 3554-3563, HOLANDA. 

 
• 

 
FRANCO, A. M. ; LILLO, R. E. ; ROMO, J. ; SHAKED, M. 
Percentile residual life orders , Applied Stochastic Models in Business and Industry, Vol. 27, Núm. 3, 2011, pp. 
235-257, REINO UNIDO. 

 
• 

 
GARCIA, S.; LABBE, M.; MARIN, A. 
Solving Large p-Median Problems with a Radius Formulation, INFORMS Journal on Computing, Vol. 23, 
2011, pp. 546-556, ESTADOS UNIDOS DE AMERICA. 

 
• 

 
GRANE, A.; FORTIANA, J. 
A directional test of exponentiality based on maximum correlations , Metrika, Vol. 73, Núm. 2, 2011, pp. 
255-274, ALEMANIA. 

 
• 

 
JARAMILLO, A.; CASTRONUOVO, E.D.; SANCHEZ, I. ; USAOLA, J. 
Optimal operation of a pumped-storage hydro plant that compensates the imbalances of a wind power producer, 
Electric Power Systems Research, Vol. 81, Núm. 9, 2011, pp. 1767-1777, HOLANDA. 

 
• 

 
JIMENEZ, R.J. 
Forensic Analysis of the Venezuelan Recall Referendum , Statistical science, Vol. 26, Núm. 4, 2011, pp. 
564-583, ESTADOS UNIDOS DE AMERICA. 
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• 

 
JIMENEZ, R.J.; YUKICH, J.E. 
Nonparametric estimation of surface integrals , Annals of Statistics, Vol. 39, Núm. 1, 2011, pp. 232-260, 
ESTADOS UNIDOS DE AMERICA. 

 
• 

 
KANTA, S.; ECONOMOU, A.; GOMEZ-CORRAL, A. 
Optimal banking strategies in the single server queue with servers vacations under two different levels of 
information, Performance evaluation, Vol. 68, 2011, pp. 967-982, HOLANDA. 

 
• 

 
LEE, D.-J.; DURBAN, M. L. 
P-spline ANOVA-type interaction models for spatio-temporal smoothing , Statistical Modelling, Vol. 11, 2011, 
pp. 47-67, REINO UNIDO. 

 
• 

 
LEISEN, F.; BASSETTI, F. 
Maximal flows in branching tress and binary search trees, Methodology and computing in applied probability, 
Vol. 13, 2011, pp. 475-486, HOLANDA. 

 
• 

 
LEISEN, F.; LIJOI, A. 
Vectors of two-parameter Poisson-Dirichlet processes , Journal of Multivariate Analysis, Vol. 102, Núm. 3, 
2011, pp. 482-495, ESTADOS UNIDOS DE AMERICA. 

 
• 

 
LEISEN, F.; LIJOI, A.; PAROISSIN, C. 
Limiting behavior of the search cost distribution for the move-to-front rule in the stable case , Statistics and 
probability letters, Vol. 81, Núm. 12, 2011, pp. 1827-1832, HOLANDA. 

 
• 

 
LEISEN, F.; PROSDOCIMI, C. 
A note on variance bounding for continuous time Markov Chains , Statistics and probability letters, Vol. 81, 
Núm. 1, 2011, pp. 153-156, HOLANDA. 

 
• 

 
LOPEZ, S. ; ROMO, J. 
A half-region depth for functional data , Computational statistics and data analysis, Vol. 55, Núm. 4, 2011, pp. 
1679-1695, HOLANDA. 

 
• 

 
MARTIN, N.; LI, Y. 
A new class of minimum power divergence estimators with applications to cancer surveillance , Journal of 
Multivariate Analysis, Vol. 102, Núm. 8, 2011, pp. 1175-1193, ESTADOS UNIDOS DE AMERICA. 

 
• 

 
MARTIN, N.; PARDO, L. 
On the comparison of the pre-test and shrinkage phi-divergence test estimators for the symmetry model of 
categorical data , Journal of computational and applied mathematics, Vol. 235, Núm. 5, 2011, pp. 1160-1179, 
BÉLGICA. 

 
• 

 
MAYORDOMO, S.; PEÑA, J. I. ; ROMO, J. 
The effect of liquidity on the price discovery process in credit derivatives markets in times of financial distress 
, European journal of finance, Vol. 17, Núm. 09-oct, 2011, pp. 851-881, REINO UNIDO. 

 
• 

 
MOLANES, E.M.; LETON, E. 
INFERENCE OF THE YOUDEN INDEX AND ASSOCIATED THRESHOLD USING EMPIRICAL 
LIKELIHOOD FOR QUANTILES., Statistics in Medicine, Vol. 30, 2011, pp. 2467-2480, REINO UNIDO. 

 
• 

 
MORATA, A.B.; MARTIN, M.L.; VALERO, F.; LUNA, M.Y.; PASCUAL, A.; SANTOS-MUÑOZ, D. 
Springtime couple modes of regional wind in the Iberian Peninsula and largescale, International Journal of 
climatology, Vol. 31, 2011, pp. 880-895, REINO UNIDO. 
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• 
 

MORATA, A.B.; MARTIN, M.L.; VALERO, F.; PASCUAL, A.; LUNA, M.Y. 
 Springtime connections between the largue-scale sea level pressure field and gust wind speed over Iberia , 
Natural hazards and earth system sciences, Vol. 11, 2011, pp. 191-203, ALEMANIA. 

 
• 

 
NUÑEZ, G.; GUTIERREZ , E.; ESCALERA, G. 
A Bayesian regression model for circular data based on the projected normal distribution , Statistical 
Modelling, Vol. 11, Núm. 3, 2011, pp. 185-201, REINO UNIDO. 

 
• 

 
PRIETO, F. J. ; MARTINEZ, J. ; OLIVARES, A.; AVELINO, C.P. 
Combining and scaling descent and negative curvature directions , Mathematical Programming, Vol. 128, 
2011, pp. 285-319, ALEMANIA. 

 
• 

 
RAMOS, S.B.; LOPES MOREIRA, M.H. 
Risk factors in oil and gas industry returns: International evidence , Energy economics, Vol. 33, Núm. 3, 2011, 
pp. 525-542, REINO UNIDO. 

 
• 

 
SCOTTO, M.G.; BARBOSA, S.M.; ALONSO, A.M. 
Extreme value and cluster analysis of European daily temperature series , Journal of applied statistics, Vol. 38, 
Núm. 12, 2011, pp. 2793-2804, REINO UNIDO. 

 
• 

 
VILLA, G.; MOLINA, I. ; FRIED, R.H. 
Modeling attendance at Spanish professional football league, Journal of applied statistics, Vol. 38, Núm. 6, 
2011, pp. 1189-1206, REINO UNIDO. 

 
 
 
Libros  

 
• 

 
MARIN, J.M.; SUCARRAT, G. 
 Modelling the skewed exponential power distribution in finance , SPRINGER  , 2011. 

 
 
 
Colaboraciones en obras colectivas 

 
• 

 
FILIPPO, D.A.D.; GOMEZ, I. 
Influencia de la colaboración internacional para los países latinoamericanos. Análisis de la cooperación 
Europa-Latinoamérica por área temática (Wos 2002-2006), en:  Agenda 2011. Temas de indicadores de 
ciencia y tecnología , Red de Indicadores de Ciencia y Tecnologiìa Iberoamericanos e Interamericanos, 
ARGENTINA, pp. 243-260, 2011. 

 
• 

 
LOPES MOREIRA, M.H.; RAMOS, S. 
The puzzle of asymmetric effects of oil: New results from international stock markets , en: 8th International 
Conference on the European Energy Market IEEE , pp. 339-345, 2011. 

 
• 

 
MARTIN, N.; LI, Y. 
Multiple comparison of trends in cancer rates taking into account overlapping cases, en: Modern mathematical 
tools and techniques in capturing complexity, SPRINGER, pp. 485-494, 2011. 

 
• 

 
MARTIN, N.; PARDO, L. 
Preliminary phi-divergence test estimators in a contingency table with symmetry structure, en: Monografias 
del seminario matematico Garcia de Galdeano.Universidad de Zaragoza., ESPAÑA, pp. 127-136, 2011. 
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• 
 

NIÑO, J. 
Index-based admission control and load balancing of firm real-time jobs in multi-clusters , en: Proceedings of 
the 13th IEEE Internatonal Conference on High Performance Computing and Communications , IEEE 
COMPUTER SOCIETY, ESTADOS UNIDOS DE AMERICA, pp. 556-562, 2011. 

 
• 

 
NIÑO, J.; VILLAR, S.S. 
Sensor scheduling for hunting elusive hiding targets via Whittle?s restless bandit index policy, en: Proceedings 
of the 5th International Conference of Network Games, IEEE COMPUTER SOCIETY, ESTADOS UNIDOS 
DE AMERICA, pp. 1-8, 2011. 

 
• 

 
PEÑA, D. ; PEREZ, B.; MOLINA, I. 
Robust Henderson III estimators of variance components in the nested error model , en: Modern mathematical 
tools and techniques in capturing complexity , SPRINGER VERLAG GMBH, pp. 329-339, 2011. 

 
 
 
Documentos de trabajo 

 
• 

 
ALBARRAN, I.; ALONSO, P.; GRANE, A. 
Profile identification via weighted related metric scaling : an application to dependent Spanish children, UC3M 
Working papers. Statistics and Econometrics 11-28 Universidad Carlos III de Madrid. Departamento de 
Estadística, 2011. 

 
• 

 
ALBARRAN, I.; MARIN, J.M.; ALONSO, P. 
Why using a general model in Solvency II is not a good idea : an explanation from a Bayesian point of view, 
UC3M Working papers. Statistics and Econometrics 11-37 Universidad Carlos III de Madrid. Departamento de 
Estadística, 2011. 

 
• 

 
AVAGYAN, V.; ESTEBAN-BRAVO, M. ; VIDAL-SANZ, JOSE M. 
Riding successive product diffusion waves : building a tsunami via upgrade-rebate programs, UC3M Working 
papers. Business Economics 11-11 Universidad Carlos III de Madrid. Departamento de Economía de la 
Empresa, 2011. 

 
• 

 
BASSETTI, F.; CASARIN, R.; LEISEN, F. 
Beta-product Poisson-Dirichlet Processes, UC3M Working papers. Statistics and Econometrics 11-23 
Universidad Carlos III de Madrid. Departamento de Estadística, 2011. 

 
• 

 
BATSIDIS, A.; MARTIN, N.; PARDO, L.; ZOGRAFOS, K. 
Change point for multinomial data using phi-divergence test statistics, UC3M Working papers. Statistics and 
Econometric 11-01 Universidad Carlos III de Madrid. Departamento de Estadística, 2011. 

 
• 

 
BENITO, M. ; ROMERA, M. R. 
Improving quality assessment of composite indicators in university  rankings: a case study of French and 
German universities of excellence, UC3M Working papers. Statistics and Econometrics 11-15 Universidad 
Carlos III de Madrid. Departamento de Estadística, 2011. 

 
• 

 
BERBOTTO, L.M.; GARCIA, S.J.; NOGALES, F. J. 
A vehicle routing model with split delivery and stop nodes, UC3M Working papers. Statistics and 
Econometrics 11-06 Universidad Carlos III de Madrid. Departamento de Estadística, 2011. 

 
• 

 
BERMEJO, M.A.; PEÑA, D. ; SANCHEZ, I. 
Densidad de predicción basada en momentos condicionados y máxima entropía : aplicación a la predicción de 
potencia eólica, UC3M Working papers. Statistics and Econometrics 11-13 Universidad Carlos III de Madrid. 
Departamento de Estadística, 2011. 
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• 
 

BRETO, C.; IONIDES, E.L. 
Compound markov counting processes and their applications to modeling infinitesimally over-dispersed 
systems , WP 11-19 (14) Series de Estadistica y Econometría, 2011. 

 
• 

 
BRETO, C.; LOPES MOREIRA, M.H. 
Forecasting volatility: does continuous time do better than discrete time?, UC3M Working papers. Statistics 
and Econometrics 11-18 Universidad Carlos III de Madrid. Departamento de Estadística, 2011. 

 
• 

 
CARNICERO, J.A.; WIPER, M. P. ; AUSIN, M. C. 
Non-parametric methods for circular-circular and circular-linear, UC3M Working papers. Statistics and 
Econometrics 11-04 Universidad Carlos III de Madrid. Departamento de Estadística, 2011. 

 
• 

 
CASARIN, R.; CRAIU, R.; LEISEN, F. 
Interacting multiple -- Try algorithms with different proposal distributions, UC3M Working papers. Statistics 
and Econometrics 11-02 Universidad Carlos III de Madrid. Departamento de Estadística, 2011. 

 
• 

 
CASAS, O. J. ; ROMERA, M. R. 
The international stock pollutant control: a stochastic formulation with transfers, UC3M Working papers. 
Statistics and Econometrics 11-17 Universidad Carlos III de Madrid. Departamento de Estadística, 2011. 

 
• 

 
COLLET, F.; LEISEN, F. 
Free completely random measures, UC3M Working papers. Statistics and Econometrics 11-21 Universidad 
Carlos III de Madrid. Departamento de Estadística, 2011. 

 
• 

 
D'AURIA, B. 
A short note on the monotonicity of the Erlang C formula in the Halfin-Whitt regime, UC3M Working papers. 
Statistics and Econometrics 11 - 42 Universidad Carlos III de Madrid. Departamento de Estadística, 2011. 

 
• 

 
D'AURIA, B.; KANTA, S. 
Equilibrium strategies in a tandem queue under various levels of information, UC3M Working papers. 
Statistics and Econometrics 11-25 Universidad Carlos III de Madrid. Departamento de Estadística, 2011. 

 
• 

 
D'AURIA, B.; KELLA, O. 
Two-sided reflected Markov-modulated Brownian motion with applications to fluid queues and dividend 
payouts, UC3M Working papers. Statistics and Econometrics 11-07 Universidad Carlos III de Madrid. 
Departamento de Estadística, 2011. 

 
• 

 
DE MIGUEL, A.V.; MARTIN, A.; NOGALES, F. J. 
Calibration of shrinkage estimators for portfolio optimization, UC3M Working papers. Statistics and 
Econometrics 11-10 Universidad Carlos III de Madrid. Departamento de Estadística, 2011. 

 
• 

 
GARCÍA- FERRER, A.; GONZALEZ, E.; PEÑA, D. 
Exploring ICA for time series decomposition, UC3M Working papers. Statistics and Econometrics 11-11 
 Universidad Carlos III de Madrid. Departamento de Estadística, 2011. 

 
• 

 
GIULIODORI, M.A.; LILLO, R. E. ; PEÑA, D. 
Handwritten digit classification, UC3M Working papers. Statistics and Econometrics 11-12 Universidad 
Carlos III de Madrid. Departamento de Estadística, 2011. 

 
• 

 
LEISEN, F.; LIJOI, A.; PAROISSIN, C. 
Limiting behavior of the search cost distribution for the move-to-front rule in the stable case, UC3M Working 
papers. Statistics and Econometrics 11-22 Universidad Carlos III de Madrid. Departamento de Estadística, 
2011. 
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• 
 

LEISEN, F.; SPIZZICHINO, F.; SUTTER, F.; COLLET, F. 
Exchangeable occupancy models and processes with the generalized uniform order statistics property , WP 
11-32 (24) Series de Estadistica y Econometria, 2011. 

 
• 

 
MARTIN, N.; BATSIDIS, A.; PARDO, L.; ZOGRAFOS, K. 
A procedure for the change point problem in parametric models based on phi-divergence test-statistics , WP 
Cornell University Library, 2011. 

 
• 

 
MARTIN, N.; NARAYANASWAMI, B.  
Hypothesis testing in a generic nesting framework with general population distributions, UC3M Working 
papers. Statistics and Econometrics 11-27 Universidad Carlos III de Madrid. Departamento de Estadística, 
2011. 

 
• 

 
NUÑEZ, G.; GUTIÉRREZ , E. 
A Bayesian model for longitudinal circular data, UC3M Working papers. Statistics and Econometrics 11-20 
Universidad Carlos III de Madrid. Departamento de Estadística, 2011. 

 
• 

 
PEREZ, B.; PEÑA, D. ; MOLINA, I. 
Robust Henderson III estimators of variance components in the nested error model, UC3M Working papers. 
Statistics and Econometrics 11-32 Universidad Carlos III de Madrid. Departamento de Estadística, 2011. 

 
• 

 
TORRADO, N.; LILLO, R. E. ; WIPER, M. P. 
On stochastic properties between some ordered random variables, UC3M Working papers. Statistics and 
Econometrics 11-03 Universidad Carlos III de Madrid. Departamento de Estadística, 2011. 

 
• 

 
VELILLA, S. ; NGUYEN, H. 
A basic goodness-of-fit process for VARMA (p,q) models , WP 11-14 (09) Series de Estadistica y 
Econometria, 2011. 

 
 
 
Ponencias y Comunicaciones a congresos 

 
• 

 
ALBARRAN, I.; ALONSO, P. J. ; CAMINO, D. 
Insurance regulation and business profiles: organizational form and solvency risk , 4º Congreso Riesgo 2011, 
CARMONA, ESPAÑA, 2011. 

 
• 

 
ALBARRAN, I.; GRANE, A.; ALONSO, P. J. 
Profile identification via weighted related metric scaling: an application to spanish dependent children , 4th 
International conference of the ERCIM working group on computing & statistics (ERCIM 2011), Londres, 
2011. 

 
• 

 
ALONSO, A.M.; CASADO, D.; LOPEZ, S. ; ROMO, J. 
 Robust functional classification for time series , 4rd International Conference of the ERCIM working group on 
Computing & Statistics, Londres, 2011. 

 
• 

 
AUSIN, M. C. ; GALEANO, P. ; GHOSH, P. 
A semiparametric bayesian approach to the GARCH model with application to value at risk estimation , 
Yeditepe international research conference on bayesian learning, Estambul, 2011. 

 
• 

 
BADIELLA, L.; LETON, E.; MOLANES, E.M.; PUIG, P.; SANCHEZ, X. 
AREA UNDER THE ROC CURVE USING LOGISTIC REGRESSION WITH RANDOM E ECTS: 
ESTIMATION AND INFERENCE, INTERNATIONAL WORKSHOP ON STATISTICAL MODELING, 
VALENCIA, ESPAÑA, 2011. 
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• 

 
BENATI, S.; GARCIA, S. 
 A p-median model with distance selection , EWGLA XIX, Nantes, FRANCIA, 2011. 

 
• 

 
BLASCO-FONTECILLA, H.; David Delgado Gomez; RAMOS, M.S.; SAIZ-RUIZ, J.; DE LEÓN, J.; 
PÉREZ-FOMINAYA, M. 
CLASSIFYNG WOMEN AS SUICIDE ATTEMPTERS BY LIFE EVENTS, 4TH WORLD CONGRESS ON 
WOMEN?S MENTAL HEALTH, MADRID, ESPAÑA, 2011. 

 
• 

 
BRETO, C.; LOPES MOREIRA, M.H. 
Forecasting volatility: a continuous time model versus discrete time models, 2011 Joint statistical meeting 
(JSM), Miami, 2011. 

 
• 

 
CABRAS, S.; ARMERO, C.; CASTELLANOS, M.E.; PERRA, S.; QUIRO?S, A.; SANCHEZ-RUBIO, J.; 
ORUEZABAL, M. 
Bayesian multi-state models for assesing the progression of stage IV non small-cell lung cancer , Seventh 
workshop on bayesian inference in stochastic processes, BISP7, GETAFE, ESPAÑA, 2011. 

 
• 

 
CABRAS, S.; CASTELLANOS, M.E.; PERRA, S. 
 A default bayesian approach for model choice in Weibull regression , Seventh workshop on bayesian inference 
in stichastic processs, BISP7, GETAFE, ESPAÑA, 2011. 

 
• 

 
CABRAS, S.; CASTELLANOS, M.E.; PERRA, S.; QUIRO?S, A.; ARMERO, C.; SANCHEZ-RUBIO, J.; 
ORUEZABAL, M. 
Bayesian multi-state models for assessing the progression of stage IV non small-cell lung cancer , 4th 
International conference of the ERCIM WG on computing & statistics, Londres, REINO UNIDO, 2011. 

 
• 

 
CABRAS, S.; PERRA, S.; CASTELLANOS, M.E.; SANCHEZ-RUBIO, J.; QUIRO?S, A.; ARMERO, C.; 
ORUEZABAL, M. 
Bayesian weibull survival and multi-state models for the progression of stage IV non-small cells lung cancer , 
Conferencia española y III Encuentro iberoamericano de biometria, CEIB2011, BARCELONA, ESPAÑA, 
2011. 

 
• 

 
CASCOS, I.; LOPEZ, M. 
DEPTH-BASED JOINT (mu,sigma) CONTROL CHARTS, INTERNATIONAL CONFERENCE ON ROBUST 
STATISTICS (ICORS11), VALLADOLID, ESPAÑA, 2011. 

 
• 

 
D'AURIA, B.; KELLA, O. 
Synchronized Barrier Strategies for Dividend Pay-Out: Markov-Modulated Brownian Motion model, The 
Fifteenth Applied Probability Society of INFORMS Conference, Estocolmo, SUECIA, 2011. 

 
• 

 
David Delgado Gomez; FAGERTUN, J.; FOGTMANN, M.; REINHOLD , R. 
Sparse similarity-based fisherfaces, 17th SCANDINAVIAN CONFERENCE IN IMAGE ANALYSIS(SCIA 
2011) , YSTAD, SUECIA, 2011. 

 
• 

 
DURBAN, M. L. 
Biostatnet: Una nueve red interddisciplinar de Bioestadística, XXiX Reunión Científica de la Sociedad 
Española de Epidemiología y XIV Congreso de la Sociedad Española de Salud Pública y Administración 
Sanitaria, MADRID, ESPAÑA, 2011. 

 
• 

 
FLORES, R.J. 
Fibrations and cellularization functors, XVIII Encuentro de Topología, SEVILLA, ESPAÑA, 2011. 

 
• 

 
FLORES, R.J. 
Bredon homology for groups with cyclic torsion , Barcelona topology workshop 2011, BARCELONA, 
ESPAÑA, 2011. 
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• 

 
GALEANO, P. 
Aspectos generales sobre la presencia de adtos atípicos en series temporales , CAEPIA2011- I Workshop on 
time series, SANTA CRUZ DE TENERIFE, ESPAÑA, 2011. 

 
• 

 
GARCIA, S.; LANDETE, M.; MARIN, A. 
New formulation for the multiple allocation p-hub median problem , EWGLA XIX, Nantes, FRANCIA, 2011. 

 
• 

 
JACH, A.E.; MCELROY, T. 
Subsampling inference for autocovariances of long-memory time series , 4th International conference of the 
ERCIM working group on computing & statistics, 2011. 

 
• 

 
JIMENEZ, R.J. 
Forensic analysis of the venezuelan recall referendum, ICSA 2011 Applied statistics symposium, New York, 
ESTADOS UNIDOS DE AMERICA, 2011. 

 
• 

 
KANTA, S. 
Equilibrium balking strategies in single server queues with general and vacation times , 16th INFORMS 
Applied probability conference, Estocolmo, SUECIA, 2011. 

 
• 

 
LEISEN, F. 
CID sequences and bayesian non parametrics , SPO 2011, JACA, ESPAÑA, 2011. 

 
• 

 
LEISEN, F. 
CID sequences and bayesian non parametrics , BISP 7, MADRID, ESPAÑA, 2011. 

 
• 

 
LEISEN, F. 
 CID sequences and bayesian non parametrics , Yeditepe International research conference on bayesian 
learning, Estambul, 2011. 

 
• 

 
LETON, E.; MOLANES, E.M. 
SECOND ORDER DELTA METHOD FOR ESTIMATING THE YOUDEN INDEX AND OPTIMAL 
THRESHOLD, INTERNATIONAL WORKSHOP ON STATISTICAL MODELING, VALENCIA, ESPAÑA, 
2011. 

 
• 

 
LILLO, R. E. ; FRANCO, A. M. ; ROMO, J. 
Extremality for functional data, International workshop on functional and operational statistics (IWFOS), 
SANTANDER, ESPAÑA, 2011. 

 
• 

 
LILLO, R. E. ; FRANCO, A. M. ; ROMO, J. ; SHAKED, M. 
 Percentile residual life orders and the decreasing percentile residual life aging notion , VII International 
mathematical methods in reliability conference, PEKIN, 2011. 

 
• 

 
LILLO, R. E. ; FRANCO, A. M. ; SHAKED, M.; UÑA, J. 
The decrasing percentile residual life aging notion: properties and estimation, European Young Statistician 
Meeting, LISBOA, PORTUGAL, 2011. 

 
• 

 
LILLO, R. E. ; ROMO, J. ; LANIADO, H. 
Multivariate extremes: a directional approach, ERCIM (2011) 4th Conference of the working group in 
computing & statistics, Londres, 2011. 

 
• 

 
LILLO, R. E. ; ROMO, J. ; VALENCIA, D.J. 
 Functional kendall?s tau with applications , XII Conferencia española y III Encuentro iberoamericano de 
biometría (CEIB2011), BARCELONA, ESPAÑA, 2011. 
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• 
 

LILLO, R. E. ; ROMO, J. ; VALENCIA, D.J. 
 Dependence for functional data , International conference on robust statistics (ICORS2011), VALLADOLID, 
ESPAÑA, 2011. 

 
• 

 
LILLO, R. E. ; SGUERA, C.; GALEANO, P. 
 Classification and discriminant procedures for dependent data , ERCIM (2011)4th Conference of the working 
group in computing & statistics, Londres, 2011. 

 
• 

 
LILLO, R. E. ; WIPER, M. P. ; TORRADO, N. 
Comparing stochastically the components of sequential k-out-on-n systems , VII International mathematical 
methods in reliability conference, PEKIN, 2011. 

 
• 

 
LILLO, R. E. ; WIPER, M. P. ; TORRADO, N. 
On bayesian inference and prediction for computer software , Joint statistical meeting. ASA., MIAMI, 2011. 

 
• 

 
LOPES MOREIRA, M.H.; BRETO, C. 
Forecasting volatility: Does continuous time do better than discrete time? , ERCIM-CFE, 2011. 

 
• 

 
LOPES MOREIRA, M.H.; RAMOS, S. 
Asymmetric effects of oil price fluctuations in international stock markets , CEF 2011, San Francisco, 
ESTADOS UNIDOS DE AMERICA, 2011. 

 
• 

 
LOPES MOREIRA, M.H.; RAMOS, S. 
Asymmetric effects of oil price fluctuations in international stock markets , EEM11, Zagreb, CROACIA, 2011. 

 
• 

 
MARTIN, A.; DE MIGUEL, A.V.; NOGALES, F. J. 
Calibration of Shrinkage Estimators for Portfolio Optimization, INFORMS Annual Meeting: 
TransfORmation, CHARLOTTE, ESTADOS UNIDOS DE AMERICA, 2011. 

 
• 

 
MARTIN, B.; ROMO, J. ; LILLO, R. E. 
Interpretable support vector machines for functional data, 4th International conference of the ERCIM working 
group on Computing & Statistics, Londres, 2011. 

 
• 

 
MARTIN, N.; PARDO, L. 
Robustness and densuty power divergence measures , The Pyrenees international workshop on statistics and 
operations research (SPO 2011), HUESCA, ESPAÑA, 2011. 

 
• 

 
MARTIN, N.; PARDO, L. 
A new influence measure in polytomous logistic regression models based on phi-divergence measures , 
International conference on advances in probability and statistics-theory and applications: a celebration of N. 
Balakrishnan?s 30 years of contributions to Statistics., Hong Kong, CHINA, 2011. 

 
• 

 
MARTIN, N.; PARDO, L.; MATA, R. 
Phi-divergence test statistic for loglinear models subject to constraint of likelihood ratio order , The pyrenees 
international workshop on statistics, probability and operations research (SPO 2011), HUESCA, ESPAÑA, 
2011. 

 
• 

 
MOLANES, E.M.; LETON, E. 
The use of the Youden index in diagnostic studies, 4th international Conference of the ERCIM Working Group 
on Computing & Statics, Londres, REINO UNIDO, 2011. 

 
• 

 
MOLANES, E.M.; PARDO-FERNÁNDEZ, J.C.; LETON, E. 
COVARIATE-ADJUSTED INFERENCE FOR THE YOUDEN INDEX AND ASSOCIATED CLASSICATION 
THRESHOLD, INTERNATIONAL WORKSHOP ON STATISTICAL MODELING, VALENCIA, ESPAÑA, 
2011. 
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• 

 
MOLINA, I.  
Small area estimation for complex surveys (discussion) , ISI 2011, Dublin, IRLANDA, 2011. 

 
• 

 
MOLINA, I. ; MORALES, D.; MARHUENDA, Y. 
Area-level-time-space models for small area estimation of poverty indicators, SAE 2011, Trier, ALEMANIA, 
2011. 

 
• 

 
MOLINA, I. ; PEREZ, B.; PEÑA, D. 
An alternative approach to robust small area estimation , SAE 2011, Treveris, ALEMANIA, 2011. 

 
• 

 
MOLINA, I. ; RAO, J.N.K. 
Estimation of complex small area parameters with application to poverty indicators , SAE 2011, Trier, 
ALEMANIA, 2011. 

 
• 

 
MORATA, A.B.; LARA SARACHE, C.; TANNER, P. 
Modelado de fenomenos meteorologicos extremos a efectos del analisis estructural , ACHE 2011. V Congreso 
de la asociacion cientifico-tecnica del hormigon estructural, BARCELONA, ESPAÑA, 2011. 

 
• 

 
MORATA, A.B.; MARTIN, M.L.; LUNA, M.Y.; VALERO, F.; MARTIN-VIDE, J.; MELIA, J.; CUADRAT, 
J.M.; GUIJARRO, J.A.; ESTRELA, M.J.; BLADE, I.; GARCIA-SOTILLO, M.; LOPEZ-BUSTINS, J.A. 
The state of art of the drought studies in Spain, WCRP Workshop on drought predictability and prediction in a 
changing climate: assessing current knowledge and capabilities, user requirements and research priorities, 
BARCELONA, ESPAÑA, 2011. 

 
• 

 
MORATA, A.B.; PASCUAL, A.; VALERO, F.; MARTIN, M.L.; LUNA, M.Y. 
 Proposal and validation of an analogous downsaling methodology for gust wind speedprediction over Iberia , 
EWEA 2011 Europe s premier wind energy event. Make the rigth connections., Bruselas, BÉLGICA, 2011. 

 
• 

 
MORATA, A.B.; PASCUAL, A.; VALERO, F.; MARTIN, M.L.; LUNA, M.Y. 
Weather pattern classsification and relationship with observational wind spedd over Iberia, ISAP 2011 16th 
Intelligent system applications to power systems, Creta, GRECIA, 2011. 

 
• 

 
NIÑO, J. 
Index-based admission control and load balancing of firm real-time jobs in multi-clusters, IEEE 13th 
International Conference on High Performance Computing and Communications, Banff, CANADA, 2011. 

 
• 

 
NIÑO, J.; VILLAR, S.S. 
Sensor scheduling for hunting elusive hiding targets via Whittle?s restless bandit index policy, 5th International 
Conference on Network Games, Control and Optimization (NetGCooP 2011), París, FRANCIA, 2011. 

 
• 

 
ROMERA, M. R. 
Stochastic Models for the Environmental Transnational Pollution Control Problem, Seminario del 
Departamento de Probabilidad y Estadística, MÉXICO, D.F., MEXICO, 2011. 

 
• 

 
ROMERA, M. R. ; CASAS, O. J. 
Stochastic Models for the Environmental Transnational Pollution Control Problem, SIAM Conference on 
Control and its Applications (CT11), BALTIMORE, ESTADOS UNIDOS DE AMERICA, 2011. 

 
• 

 
ROMERA, M. R. ; RUNGGALDIER, W. 
Finite-Horizon Risk Models with Investment and Reinsurance, Symposium in honor of Professor Onesimo 
Hernandez-Lerma, SAN LUIS POTOSÍ, MEXICO, 2011. 
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• 
 

ROMO, J. ; ALONSO, A.M.; CASADO, D.; LOPEZ, S. 
Robust Functional Classification for Time Series, 5th CSDA International Conference on Computational and 
Financial Econometrics (CFE'11) , LONDRES, REINO UNIDO, 2011. 

 
• 

 
ROMO, J. ; ALONSO, A.M.; LOPEZ, S.; CASADO, D. 
Analysis and classification of non standard data, CLADAG, Pavia, ITALIA, 2011. 

 
• 

 
ROMO, J. ; LILLO, R. E. ; MARTIN, B. 
Interpretable support vector machines for functional data , 5th CSDA International conference on 
computational and financial econometrics (CFE?10), 2011. 

 
• 

 
TENA. J.; FIDRMUC, J. 
The Impact of the National Minimum Wage on the Labor-Market Outcomes of Young Workers, The Role of 
Experiments for the Advancement of Effective Labour Legislation, LUCCA, ITALIA, 2011. 

 
• 

 
VELILLA, S. 
Detection of central dimension-reduction subspaces in regression, 170th Annual meeting of the American 
Statistical Association, Miami, 2011. 

 
• 

 
WIPER, M. P. 
Modeling time series of discretized wind directions using a wrapped Poisson HMM, Yeditepe International 
research conference on bayesian learning, Estambul, 2011. 

 
• 

 
WIPER, M. P. 
Time series models for compass wind directions, ERCIM 2011, Londres, 2011. 

 
 
 
Actividades de formación y movilidad de personal investigador 
 
 
Estancias en otros centros 

 
• 

 
AGNIESZKA EWELINA JACH 
Título: Estancias de investigacion "Estimacion semiparametrica de memoria larga en volatilidad ante una 
tendencia" en el Departamento de Matematicas y Estadistica de la Universidad de Helsinki 
Centro Externo: Universidad de Helsinki 
País: FINLANDIA  
Duración: 01/10/2011 a 23/12/2011. 

 
• 

 
ALBERTO MARTIN UTRERA 
Título: Estancia de investigación en London Business School 
Centro Externo: London Business School 
País: REINO UNIDO 
Duración: 01/09/2011 a 22/12/2011. 

 
• 

 
ANA ARRIBAS GIL 
Título: Estancia de investigación "Metodos de alineamiento para datos funcionales (time warping)" en el 
Departamento de Estadistica de la Universidad de California en Davis. 
Centro Externo: Universidad de California 
País: ESTADOS UNIDOS DE AMERICA 
Duración: 02/2011 a 07/2011. 

 
• ANA ARRIBAS GIL 

Título: Estancia de investigación " Métodos de estimación semiparametrica en modelos con efectos mixtos no 



16 
 

Universidad Carlos III de Madrid  - Memoria 2011 
DEPARTAMENTO DE ESTADISTICA 

ÁREA DE CONOCIMIENTO: ESTADISTICA E INVESTIGACION OPERATIVA  
 

 

 lineales" en el Departamento de Estadistica de la Universidad de Valparaiso. 
Centro Externo: Universidad de Valparaiso 
País: CHILE 
Duración: 01/2011 a 01/2011. 

 
• 

 
FABRIZIO LEISEN 
Título: Estancia de investigacion en la Universitá di Pavia. 
Centro Externo: Universitá di Pavia 
País: ITALIA  
Duración: 09/2011 a 12/2011. 

 
• 

 
ISABEL MOLINA PERALTA 
Título: Estancia de investigacion "Estimacion en áreas pequeñas" en School of Mathematical and Statistics, 
Carleton University. Ottawa, Canada. 
Centro Externo: Carleton University 
País: CANADA 
Duración: 29/05/2011 a 28/06/2011. 

 
• 

 
RAUL JOSE JIMENEZ RECAREDO 
Título: Estancia de investigación en el Departamento de Matematicas de la Lehigh University 
Centro Externo: Lehigh University 
País: ESTADOS UNIDOS DE AMERICA 
Duración: 01/2011 a 01/2011. 
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ÁREA DE CONOCIMIENTO: FUNDAMENTOS DEL 
ANALISIS ECONOMICO  

 

 
Actividades de investigación 
 
 
 
Tesis Doctorales 

 
• 

 
Volatility models with leverage effect 
Autores: RODRIGUEZ, M.J. 
Director: RUIZ, E. 
Centro donde se presentó: CAMPUS DE GETAFE 
Año: 2011 

 
 
 
 
Publicaciones y actividades de difusión de resultados 
 
Publicaciones en revistas científicas nacionales 

 
• 

 
RUIZ, E. 
Entrevista con el profesor Andrew Harvey , Boletín inflación y análisis macroeconómico, Vol. 200, 2011, 
ESPAÑA. 

 
• 

 
RUIZ, E. 
Estimando relaciones entre variables económicas (utilizando integrales, límites, inversión de matrices, 
maximización numérica y derivadas), Matematicalia, Vol. 7 (1), 2011, ESPAÑA. 

 
 
 
Publicaciones en revistas científicas internacionales 

 
• 

 
PELLEGRINI S. ; RUIZ, E.; ESPASA, A. 
Prediction intervals in conditionally heteroscedastic time series with stochastic components, International 
journal of forecasting, Vol. 27, Núm. 2, 2011, pp. 308-319, HOLANDA. 

 
 

Documentos de trabajo 
 

• 
 

BRETO, C.; IONIDES, E.L. 
Compound Markov counting processes and their applications to modeling infinitesimally over-dispersed 
systems, UC3M Working papers. Statistics and Econometrics 11-14 Universidad Carlos III de Madrid. 
Departamento de Estadística, 2011. 
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• 

 
BRETO, C.; LOPES MOREIRA, M.H. 
Forecasting volatility: does continuous time do better than discrete time?, UC3M Working papers. Statistics 
and Econometrics 11-18 Universidad Carlos III de Madrid. Departamento de Estadística, 2011. 

 
• 

 
CUEVAS, A.; QUILIS, E.; ESPASA, A. 
Combining benchmarking and chain-linking for short-term regional forecasting, UC3M Working papers. 
Statistics and Econometrics 11-30 Universidad Carlos III de Madrid. Departamento de Estadística, 2011. 

 
• 

 
DE MIGUEL, A.V.; MARTIN, A.; NOGALES, F. J. 
Calibration of shrinkage estimators for portfolio optimization, UC3M Working papers. Statistics and 
Econometrics 11-10 Universidad Carlos III de Madrid. Departamento de Estadística, 2011. 

 
• 

 
ESPASA, A. 
Forecasting aggregate and disaggregates with common features, WP 11-08 (05) Statistics and Econometrics 
Series, 2011. 

 
• 

 
PASCUAL, L. J. ; RUIZ, E.; FRESOLI, D.E. 
Bootstrap forecast of multivariate VAR models without using the backward representation, UC3M Working 
papers. Statistics and Econometrics 11-26 Universidad Carlos III de Madrid. Departamento de Estadística, 
2011. 

 
 
 
Ponencias y Comunicaciones a congresos 

 
• 

 
ESPASA, A. 
Combining benchmarking and chain-linking for short-term regional forecasting, 12th IWH-CIREQ 
Macroeconometric workshop, Saale, ALEMANIA, 2011. 

 
• 

 
ESPASA, A. 
Forecasting GDP: disaggregation, indicators and monthly information , The 7th International Institute of 
forecasters workshop, Verbier, SUIZA, 2011. 

 
• 

 
ESPASA, A. 
Ponencia , Econometric society european meeting (ESEM 2011), Oslo, 2011. 

 
• 

 
ESPASA, A. 
Ponencia , The 31st annual international symposium on forecasting, Praga, 2011. 

 
• 

 
LOPES MOREIRA, M.H.; BRETO, C. 
Forecasting volatility: Does continuous time do better than discrete time? , ERCIM-CFE, 2011. 

 
• 

 
RUIZ, E.; FRESOLI, D.E. 
 Bootstrap forecast of multivariate VAR models , 31th International symposium forecasting 2010, Praga, 2011. 

 
• 

 
RUIZ, E.; PONCELA, P. 
The Kalman filter and dynamic factor models, Computational and financial econometrics, Londres, 2011. 
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Actividades de formación y movilidad de personal investigador 
 
 
Estancias en otros centros 

 
• 

 
ALBERTO MARTIN UTRERA 
Título: Estancia de investigación en London Business School 
Centro Externo: London Business School 
País: REINO UNIDO 
Duración: 01/09/2011 a 22/12/2011. 

 
 
 
Estancias de investigadores externos en la universidad 

 
• 

 
ESTHER RUIZ ORTEGA 
Título: Estancia Catedra de Excelencia del prof. Mark F.J. Steel en el Departamento de Estadistica. 
Investigador Externo: STEEL, M.F.J. 
Centro Externo: Departamento de Estadistica. Universidad Carlos III de Madrid 
País: ESPAÑA 
Duración: 04/2011 a 09/2011. 

 
 
 


