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Actividades de investigacion

Tesis Doctorales

» Clasificacion de la conducta suicida utilizandostismarios psicométricos
Autores LEGIDO-GIL, T.
Director: BACA, E.; David Delgado Gomez; BLASCO-FONTECILLA,.
Afc: 2012

« Extremality in Multivariate Statistics
Autores LANIADO, H.
Director: ROMO, J. ; LILLO, R. E.
Afc: 2012

« Models and inference for population dynamics
Autores PALACIOS, A.P.
Director: MARIN, J.M.; WIPER, M. P.
Afc: 2012

« Restless bandit index policies for dynamic sensbeduling optimization
Autores VILLAR, S.S.
Director: NINO, J.
Afc: 2012

« Robust estimation and outlier detection in lineadeis for grouped data
Autores PEREZ, B.
Director: MOLINA, 1. ; PENA, D.
Afic: 2012
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Publicaciones vy actividades de difusion de resultad

Publicaciones en revistas cientificas nacionales

« BENITO, M. ; ROMERA, M. R.
Improving quality of university ranking8oletin de estadistica e investigacion operatial. 28, Nim. 2,
2012, pp. 99-109, ESPANA.

« DRESDNER, J.; ARAYA, I|.; TENA. J.
A multimarket approach for estimating a new KeyaedPhillips CurveRevista de economia aplicadéol.
20, Num. 58, 2012, ESPANA.

« DURBAN, M. L.
Discussion of "Analysing visual receptive ?eldsotlgh generalised additive models with interactidmg
Maria Xose Rodriguez-Alvarez, Carmen Cadarso-Suamdz-rancisco GonzaleAtatistics and Operations
Research Transaction¥ol. 36, Num. 1, 2012, pp. 33-34, ESPANA.

« DURBAN, M. L. ; MINGUEZ, R.; MONTERO, J.M.
SAR models with nonparametric spatial trends : $pRre approaclEstadistica espafial&ol. 54, Nim. 177,
2012, pp. 89-111, ESPANA.

o GALEANO, P.
Comments on: Some recent theory for autoregressivet time series by Dag Tjostheim. DISCUSS|O®st
Vol. 21, 2012, pp. 455-458, ESPANA.

Publicaciones en revistas cientificas internacionas

o ALONSO, AM.; CASADO, D.; ROMO, J.
Supervised classification for functional data: aghieed distance approacGomputational statistics and data
analysis Vol. 56, NUum. 7, 2012, pp. 2334-2346, HOLANDA.

« ALONSO, A.M.; MONTEIRO, A.; CARVALHO, A.; RIBEIRO,I.; SCOTTO, M.; BARBOSA, S.;
BALDASANO, J.M.; PAY, M.T.; MIRANDA, A.l.; BORREGOLC.
Trends in ozone concentrations in the Iberian Peiténby quantile regression and clusteriAgmospheric
environmentVol. 56, 2012, pp. 184-193, REINO UNIDO.

« ALVES, A,; NOGALES, F. J.; RUIZ, E.
Comparing univariate and multivariate models toefast portfolio Value-at-RiskJournal of Financial
EconometricsVol. 11, Num. 2, 2012, pp. 400-441, REINO UNIDO.

« ARRIBAS, A.; MATIAS, C.
A Context Dependent Pair Hidden Markov Model faxtitical Alignment. Statistical applications in genetics
and molecular biologyVol. 11, Nim. 1, 2012, ESTADOS UNIDOS DE AMERICA.

. ARRIBAS, A.; ROMO, J.
Robust depth-based estimation in the time warpindeh Biostatistics Vol. 13, Num. 3, 2012, pp. 398-414,
REINO UNIDO.

« BENITO, M. ; ROMERA, M. R.
Modeling the enrollment demand of masters progrdims the Spanish public university system
Scientometricsvol. 91, Num. 1, 2012, pp. 113-130, HUNGRIA.
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BLASCO, H.; David Delgado Gomez; LEGIDO, T.; DE LEQJ.; PEREZ, M.; BACA, E.
Can the Holmes-Rahe Social Readjustment RatingeS(&RRS) be used as a suicide risk scale? : an
exploratory study Archives of suicide researc¥ol. 16, Nim. 1, 2012, pp. 13-28, ALEMANIA.

BLASCO, H.; David Delgado Gomez; RUIZ, D.; AGUADO,; BACA, E.; LOPEZ, J.
Combining scales to assess suicide rislournal of psychiatric researciVol. 46, 2012, pp. 1272-1277,
REINO UNIDO.

BLASCO-FONTECILLA, H.; ALEGRIA, A.L.; David Delgadd&somez; LEGIDO-GIL, T.; SAIZ-RUIZ, J.;
OQUENDO, M.; BACA-GARCIA, E.

Age of first suicide attempt in men and women: dmiture analysis The Scientific World Journavol.
2012, Nam. 825189, 2012, pp. 1-9, REINO UNIDO.

CABRAS, S.; RACUGNO, W.; CASTELLANOS, M.E.; VENTURA..
A matching prior for the shape parameter of thexnskermal distribution Scandinavian journal of statistics
Vol. 39, Num. 2, 2012, pp. 236-247, SUECIA.

CABRAS, S.; SARAGAT, B.; BUFFA, R.; MEREU, E.; SUGCV.; MEREU, R.M.; VIALE, D.; PUTZU,
P.F.; MARINI, E.

Nutritional and psycho-functional status in eldgratients with Alzheimer's diseaSéhe Journal of Nutrition,
Health & Aging, Vol. 16, Num. 3, 2012, pp. 231-236, FRANCIA.

CAIADO, J.; CRATO, N.; PENA, D.
Tests for comparing time series of unequal lengtbarnal of statistical computation and simulatiaol. 82,
2012, pp. 1715-1725, ESTADOS UNIDOS DE AMERICA.

CARNERO, M.; PENA, D. ; RUIZ, E.
Estimating GARCH volatility in the presence of éerts, Economics lettersvol. 114, Nim. 1, 2012, pp.
86-90, HOLANDA.

CASARIN, R.; DALLA, L.; LEISEN, F.
Bayesian Model Selection for Beta AutoregressivecBssesBayesian analysisvol. 7, Num. 2, 2012, pp.
385-409, ESTADOS UNIDOS DE AMERICA.

CASCOS, I.; LOPEZ, M.
Trimmed regions induced by parameters of a prothgbilournal of Multivariate Analysjs/ol. 107, 2012, pp.
306-318, ESTADOS UNIDOS DE AMERICA.

D'AURIA, B.
A short note on the monotonicity of the Erlang @iala in the Halfin-Whitt regimeQueueing systemsol.
71, Num. 4, 2012, pp. 469-472, HOLANDA.

D'AURIA, B.; IVANOVS, J.; KELLA, O.; MANDJES, M.
Two-sided reflection of Markov-modulated Browniamtion, Stochastic model¥/ol. 28, Nim. 2, 2012, pp.
316-332, ESTADOS UNIDOS DE AMERICA.

D'AURIA, B.; KELLA, O.
Markov modulation of a two-sided reflected Browniaotion with application to fluid queueStochastic
processes and their applicatic, Vol. 122, Num. 4, 2012, pp. 1566-1581, HOLANDA.

David Delgado Gomez; BLASCO, H.; SUKNO, F.; RAMOS.S.; BACA, E.
Suicide attempters classification: Toward pred&tmodels of suicidal behavipiNeurocomputingVol. 92,
2012, pp. 3-8, HOLANDA.
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DURBAN, M. L. ; PADRON, A.; GALAN, |.; GANDARILLAS,A.; RODRIGUEZ, F.
Confirmatory factor analysis of the General He&ltiestionnaire (GHQ-12) in Spanish adolescedtslity of
Life ResearchVol. 21, Nim. 7, 2012, pp. 1291-1298, REINO UNIDO

FLORES, R.J.
On the idempotency of some composite fungtmsel journal of mathematic®/ol. 187, Nim. 1, 2012, pp.
81-91, ISRAEL.

FLORES, R.J.; MOLINA, E. ; LINDNER, I.; KOSTER, M.
Networks and collective actigrSocial networksvol. 34, Nim. 4, 2012, pp. 570-584, SUIZA.

FORREST, D.; FLORES, R.J.; TENA. J.
Decision taking under pressure: evidence on fobthahager dismissals in Argentina and their conseges
European journal of operational researc¥iol. 222, Nim. 3, 2012, pp. 653-662, HOLANDA.

FRANCO, A,; LILLO, R. E. ; ROMO, J.
Comparing quantile residual life functions by cdefice bandd.ifetime data analysjd/ol. 18, Num. 2, 2012,
pp. 195-214, HOLANDA.

GALAN, |.; DIEZ, L.; GANDARILLAS, A.; MATA, N.; CANTERO, J.L.; DURBAN, M. L.
Effect of a Smoking Ban and School-Based PrevergimhControl Policies on Adolescent Smoking in 8pai
A Multilevel Analysis Prevention Scien¢&ol. 13, 2012, pp. 574-583, HOLANDA.

GALAN, |.; DIEZ, L.; MATA, N.; GANDARILLAS, A.; CANTERO, L.; DURBAN, M. L.
Individual and contextual factors associated toldnmgpon school premisesNicotine and tobacco research
Vol. 14, Num. 4, 2012, pp. 495-500, REINO UNIDO.

GARCIA, A.; GONZALEZ, E.; PENA, D.
A conditionally heteroskedastic independent faataydel with an application to financial stock retrn
International journal of forecastingvol. 28, Nam. 1, 2012, pp. 70-93, HOLANDA.

GARCIA LOBO, M. ; SANCHEZ, I.

Regional Wind Power Forecasting Based on Smootfiaghniques, With Application to the Spanish
Peninsular SystemiEEE Transactions on Power Systemsl. 27, 2012, pp. 1990-1997, ESTADOS UNIDOS
DE AMERICA.

GARCIA, S.; LANDETE, M.; MARIN, A.
New formulation and a branch-and-cut algorithmtfer multiple allocation p-hub median probleBuropean
journal of operational resear(, Vol. 220, Nim. 1, 2012, pp. 48-57, HOLANDA.

GRANE, A.
Exact goodness-of-fit tests for censored gdatmals of the Institute of Statistical Mathemgtiol. 64, 2012,
pp. 1187-1203, JAPON.

GRANE, A.; VEIGA, M.H.
Asymmetry, realised volatility and stock returrkrestimatesPortuguese economic journaol. 11, Nam. 2,
2012, pp. 147-164, ALEMANIA.

GUITART, C.; BENEDICTO, J.; HERNANDEZ, A.; MARIN,.J.
Tracking Temporal Trend Breaks of Anthropogenic @f&in Mussel Watch (MW) Databas&snvironmental
science & technology/ol. 46, 2012, pp. 11515-11523, ESTADOS UNIDOS REERICA.

JACH, A.E.; MCELROY, T.
Tail index estimation in the presence of long-menaynamics, Computational statistics and data analysis
Vol. 56, 2012, pp. 266-282, HOLANDA.
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JACH, A.E.; MCELROY, T.; POLITIS, D.N.
Subsampling inference for the mean of heavy-tdded-memory time serigsJournal of time series analysis
Vol. 33, 2012, pp. 96-111, REINO UNIDO.

LANIADO, H.; LILLO, R. E. ; PELLEREY, F.; ROMO, J.
Portfolio selection through an extremality stocltastder, Insurance. Mathematics and economisl. 51,
Num. 1, 2012, pp. 1-9, HOLANDA.

LEONTI, M.; CABRAS, S.; CASTELLANOS, M.E.; WECKERLEC.S.
Reply to the commentary: "Regression residual vayeBian analysis of medicinal floras"Journal of
Ethnopharmacologyvol. 139, Nim. 3, 2012, pp. 695-697, HOLANDA.

MAIZ, C.S.; MIGUEZ, J.; MOLANES, E.M.; DJURIC, P.
A Particle Filtering Scheme for Processing Timei€eCorrupted by OutlierdEEE Transactions on Signal
ProcessingVol. 60, Nim. 9, 2012, pp. 4611-4627, ESTADOS DRI DE AMERICA.

MARIN, J.M.; RODRIGUEZ, M. T.
Multiple hypothesis testing and clustering with tabes of non-central t-distributions applied in ro&rray
data analysisComputational statistics and data analydiel. 56, Nim. 6, 2012, pp. 1898-1907, HOLANDA.

MARTIN, N.; PARDO, L.
Poisson loglinear modeling with linear constrammnshe expected cell frequenci€&ankhya B Vol. 74, Nim.
2, 2012, pp. 238-267.

MARTIN, N.; PARDO, L.
Preliminary test estimators and phi-divergence m@asin pooling binomial data  Pakistan journal of
statistics and operation researctfol. 8, Num. 3, 2012, pp. 331-343.

MCELROY, T.; JACH, A.E.
Subsampling inference for the autocovariances atmtarrelations of long-memory heavy- tailed lingare
series Journal of time series analysigol. 33, 2012, pp. 935-953, REINO UNIDO.

MOLINA, I. ; FERRETI, C.
Fast EB method for estimating complex poverty iathes in large populationdournal of the Indian Society of
Agricultural Statistic, Vol. 66, Nam. 1, 2012, pp. 105-120, INDIA.

MORENO, M. ; ROMO, J.
Unit root bootstrap tests under infinite variandeurnal of time series analysigol. 33, Num. 1, 2012, pp.
32-47, REINO UNIDO.

NINO, J.
Admission and routing of soft real-time jobs to timlisters: Design and comparison of index policies
Computers and operations researtfol. 39, 2012, pp. 3431-3444, REINO UNIDO.

NINO, J.
Towards minimum loss job routing to parallel hetgmeous multiserver queues via index polid&gopean
journal of operational resear, Vol. 220, Nim. 3, 2012, pp. 705-715, HOLANDA.

PAOLINI, D.; TENA. J.
Short or long-term contract? : firm's optimal clej&mpirica Vol. 39, 2012, pp. 1-18, ALEMANIA.

PAVANI, S.K.; David Delgado Gomez; FRANGI, A.
Fast training procedure for Viola-Jones type objistectors using Laplacian clutter moddfattern Analysis
and Applications2012, pp. 1-9, REINO UNIDO.
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PAVANI, S.K.; David Delgado Gomez; FRANGI, A.
Gaussian weak classifiers based on co-occurring-amafeatures for face detectiqrPattern Analysis and
Applications, 2012, pp. 1-, REINO UNIDO.

PAVANI, S.K.; SUKNO, F.; David Delgado Gomez; BUTAXF, C.; PLANES, X.; FRANGI, A.F.

An Experimental Evaluation of Three Classifiers fftge in Self-Updating Face Recognition SystenisEE
Transactions on information forensics and secuitgl. 7, NUm. 3, 2012, pp. 932-943, ESTADOS UNIDOS
DE AMERICA.

PENA, D. ; VILADOMAT, J. ; ZAMAR, R.H.
Nearest-neighbors medians clusteriggatistical analysis and data miningol. 5, Num. 4, 2012, pp. 349-362,
ESTADOS UNIDOS DE AMERICA.

RAMIREZ, J. ; LILLO, R. E.
New results about weakly equivalent MAP2 and MARBcpssesMethodology and computing in applied
probability, Vol. 14, Num. 3, 2012, pp. 421-444, HOLANDA.

RESTREPO, M.l.; MARIN, J.M.

Imputacion de ingresos en la Gran Encuesta IntegiadHogares (geih) de 2010 = Income Imputatidhén
2010 Great Integrated Household Survey (gebé¢sarrollo y SociedadVol. 70, 2012, pp. 219-243,
COLOMBIA.

ROMERA, M. R. ; CANADA, H.
Controlled diffusion processes with Markovian swhitgs for modeling dynamical engineering systems
European journal of operational researctiol. 221, Num. 3, 2012, pp. 614-624, HOLANDA.

ROMERA, M. R. ; RUNGGALDIER, W.
Ruin probabilities in a finite-horizon risk modelitiv investment and reinsurancdournal of Applied
Probability, Vol. 49, Nam. 4, 2012, pp. 954-966, REINO UNIDO.

SANCHEZ, I. ; GONZALEZ, I. M.
Optimal centering and tolerance design for coreglatvariables, International journal, advanced
manufacturing technology012, pp. 1-12, REINO UNIDO.

SANTOS, A.; NOGALES, F. J. ; PEREZ, E.; VAN DIJK, D
Optimal portfolios with minimum capital requiremeniournal of banking and financ®ol. 36, Nam. 7, 2012,
pp. 1928-1942, HOLANDA.

SHAKED, M.; FRANCO, A. M. ; LILLO, R. E.
The decreasing percentile residual life ageingompttatistics Vol. 46, 2012, pp. 587-603, HOLANDA.

TORRADO, N.; LILLO, R. E. ; WIPER, M. P.
Sequential Order Statistics: Ageing and StochaStiderings Methodology and computing in applied
probability, Vol. 14, 2012, pp. 579-596, HOLANDA.

VELILLA, S.
A note on the structure of the quadratic subspaadsicriminant analysis Statistics and probability letters
Vol. 82, NUm. 4, 2012, pp. 739-747, HOLANDA.

WIPER, M. P. ; PALACIOS, A.P.; MARIN, J.M.
Bayesian Software Reliability Prediction Using Safte Metrics Information Quality technology and
guantitative managemenyol. 9, Nim. 1, 2012, pp. 35-44, TAIWAN.
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Monografias Cientificas

RIOS, D.; RUGGERI, F.; WIPER, M. P.
Bayesian analysis of stochastic process modéd$iN WILEY AND SONS LTIESTADOS UNIDOS DE
AMERICA, 2012.

Colaboraciones en obras colectivas

FORREST, D.; CEBALLOS, A.; FLORES, R.; MCHALE, I.GBANZ, I.; TENA. J.
Explaining and Forecasting National Team Medalsal®at the Summer Olympic Games: _International
Handbook on the Economics of Mega-sporting EvebtssAR, REINO UNIDO, pp. 208-226, 2012.

GALEANO, P. ; PENA, D.
Additive Outlier Deection in Seasonal ARIMA Models by a Modified Bayetformation Criterion, en:
Economic Time Series: Modeling and Seasonal®RC Press & IEEE, ESPANA, pp. 317-336, 2012.

MARIN, J.M.; SUCARRAT, G.
Modelling the Skewed Exponential Power Distributiorrinance, en: Mathematical and Statistical Methods
for Actuarial Sciences and Financ8PRINGER , ESPANA, pp. 279-286, 2012.

ROMERA, M. R. ; RUNGGALDIER, W.

Minimizing Ruin Probabilities by Reinsurance andvdstment: A Markovian Decision Approacén:
Optimization, Control, and Applications of Stochiasystems: In Honor of Onésimo Hernandez-Lerma
BIRKHAUSER BOSTON, pp. 239-252, 2012.

Documentos de trabajo

ANSELMI, J.; D'AURIA, B.; WALTON, N.

Closed queueing networks under congestion: norebpettk independence and bottleneck convergence
UC3M Working papers. Statistics and Econometricd 12niversidad Carlos Il de Madrid. Departamento de
Estadistica, 2012.

ARRIBAS, A.; BERTIN, K.; MEZA, C.; RIVOIRARD, V.
Lasso-type estimators for Semiparametric Nonlildixed-Effects Models Estimatioh202.0502arXiv.org,
2012.

ARRIBAS, A.; MULLER, H.G.
Pairwise Dynamic Time Warping for Event Ddta11.1337arXiv.org, 2012.

D'AURIA, B.; KANTA, S.
Equilibrium strategies in a tandem queue underouarilevels of information WP 11-33 (25) Series de
Estadistica y Econometri2012.

FIDRMUC, J.; TENA. J.
National minimum wage and labour market outcomegahg workersUC3M Working papers. Statistics and
Econometrics 12-09niversidad Carlos Il de Madrid. Departamentdedgadistica, 2012.

FLORES, R.J.; MOLINA, E. ; TEJADA, J.
Pyramidal valuesUC3M Working papers. Statistics and Econometfi2s18 Universidad Carlos Il de
Madrid. Departamento de Estadistica, 2012.
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GARCIA DE LA, C.; GALEANO, P. ; WIPER, M. P.
Modeling financial time series with the skew sladistribution UC3M Working papers. Statistics and
Econometrics 12-08niversidad Carlos Ill de Madrid. DepartamentdEdgadistica, 2012.

Jorge E. Galan; LOPES MOREIRA, M.H.; WIPER, M. P.
Bayesian estimation of inefficiency heterogeneitystochastic frontier model$JC3M Working papers.
Statistics and Econometrics 12-Universidad Carlos Il de Madrid. Departamentdsséadistica, 2012.

LANIADO, H.; LILLO, R. E. ; PELLEREY, F.; ROMO, J.
Portfolio selection through and extremality stoditasorde; UC3M Working papers. Statistics and
Econometrics 12-1Pniversidad Carlos Il de Madrid. Departamentoed¢adistica, 2012.

LEE, D.-J.; DURBAN, M. L.
Seasonal modulation mixed models for time serigectmsting UC3M Working papers. Statistics and
Econometrics 12-18niversidad Carlos Il de Madrid. Departamentoed¢adistica, 2012.

LEISEN, F.; LIJOI, A.; SPANO, D.
A vector of Dirichlet processesC3M Working papers. Statistics and Econometti®4 5Universidad Carlos
Il de Madrid. Departamento de Estadistica, 2012.

MAHARAJ, E.A.; ALONSO, A.M.
Discriminant analysis of multivariate time seriesing wavelets UC3M Working papers. Statistics and
Econometrics 12-08niversidad Carlos Ill de Madrid. DepartamentdEdgadistica, 2012.

NINO, J.; VILLAR, S.S.
Sensor scheduling for hunting elusive hiding tasgatrestless bandit index polidyC3M Working papers.
Statistics and Econometrics 12-Uiversidad Carlos Il de Madrid. Departamentosdadistica, 2012.

PALACIOS, A.P.; MARIN, J.M.; QUINTO, E.; WIPER, M.
Bayesian modelling of bacterial growth for multig®pulations UC3M Working papers. Statistics and
Econometrics 12-10niversidad Carlos Il de Madrid. Departamentoed¢adistica, 2012.

RAMOS, S.B.; LOPES MOREIRA, M.H.; WANG, C.W.
Asymmetric long-run effects in the oil industty C3M Working papers. Statistics and Economettiz<)2
Universidad Carlos Il de Madrid. Departamento déaBistica, 2012.

RODRIGUEZ, J.V.; LILLO, R. E. ; RAMIREZ, J.
On the identifiability of the two-state BMARJC3M Working papers. Statistics and Economettizs01
Universidad Carlos Il de Madrid. Departamento déaBistica, 2012.

SGUERA, C.; GALEANO, P.; LILLO, R. E.
Spatial depth-based classification for functionatad UC3M Working papers. Statistics and Econometrics
12-06Universidad Carlos Il de Madrid. Departamentdedadistica, 2012.

TORRADO, N.; LILLO, R. E.
Comparisons among spacings from two populati®S3M Working papers. Statistics and Econometrics
12-04Universidad Carlos Il de Madrid. Departamentdedadistica, 2012.

Ponencias y Comunicaciones a congresos

ALBARRAN, I.; ALONSO, P.; GRANE, A.
Profile Identification Via Weighted Related Met8caling: An Application to Dependent Spanish Cleilgd st
Conferences of the International Society for NoaRatric StatisticSsCHALKIDIKI, GRECIA, 2012.

10
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ALBARRAN, I.; ALONSO, P.; MARIN, J.M.
Why using a General Model in Solvency Il is not@o ldea XXXIII Congreso Nacional de Estadistica e
Investigacion Operativa y de las VIl Jornadas dadistica Publica (SEIO 2012IADRID, ESPANA, 2012.

ALONSO, A.M.; CASADO, D.; LOPEZ, S. ; ROMO, J.
Robust Functional Classification for Time SeyiEXXIIl Congreso Nacional de Estadistica e Invgation
Operativa y de las VIl Jornadas de Estadisticai€ajMADRID, ESPANA, 2012.

ARMERO, C.; CABRAS, S.; CASTELLANOS, M.E.; PERRA,;QUIROS, A.; ORUEZABAL , M.J;
SANCHEZ-RUBIO, J.

Default Bayesian Analysis of the Disability Modet the Progression of Stage IV Non-Small Cells Lung
Cancer, XXXIII Congreso Nacional de Estadistica e Invgation Operativa y de las VII Jornadas de
Estadistica PublicaMADRID, ESPANA, 2012.

ARRIBAS, A.; ALONSO, P.; ALBARRAN, I.

Analysis of Dependence Evolution in Spanish Dishlftepulation through Funcional Data Analy, 5th
International Conference of the ERCIM Working GraupComputing & Statistics (ERCIM 2012DVIEDQ
ESPANA, 2012.

ARRIBAS, A.; MATIAS, C.
A Context Dependent Pair Hidden Markov Model fatiStical Alignmer, XII Latin American Congress of
Probability and Mathematical Statistics (CLAPEM 20 VINA DEL MARCHILE, 2012.

ARRIBAS, A.; MULLER, H.G.
Pairwise Dynamic Time Warping for Event Datdst Conference of the International Society for
NonParametric Statistic€HALKIDIKI, GRECIA, 2012.

AUSIN, M. C.
Bayesian Nonparametric Copulas for Multivariate €irSeries 6th CSDA International Conference on
Computational and Financial Econometrics (CFE 2002 EDQ ESPANA, 2012.

BERBOTTO, L.M.; GARCIA, S.; NOGALES, F. J.
A Vehicle Routing Model with Stop No, EURO working Group on Vehicle Routing and Logisti
Optimization (VeRoLog 2012 BOLONIA ITALIA, 2012.

CABRAS, S.; CASTELLANOS, M.E.; PERRA, S.
The Intrinsic and the Fractional Bayes Factorsfioodel selection and right censored ddtarcelona Biomed
Conference: Bayesian methods in Biostatistics anth®rmatics BARCELONAESPANA, 2012.

CABRAS, S.; CASTELLANOS, M.E.; RULI, E.
ABC-MCMC Algorithms with Quasi-Likelihood$th International Conference of the ERCIM Workiagpup
on Computing & Statistics (ERCIM 201,2DVIEDQO, ESPANA, 2012.

CADARSO, C.; MOLANES, E.M.; LETON, E.
Inference of the Symmetry Point with Different €dsr the Specificity and Sensitivi®7th International
Workshop on Statistical Modelling (iwsm'2 ARAGA REPUBLICA CHECA, 2012.

DAOUDI, J.
Modeling operational risk lossgen: Proceedings of the 27 th international wopsbio statistical modelling
2012,

DAOUDI, J.
Models per les pérdues en financélercera Jornada SCM de joves investigadors ereriiques
BARCELONAESPANA, 2012.

11
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D'AURIA, B.; KANTA, S.
Equilibrium Strategies for a Tandem Network undéfeDent Information Leveldnternational Workshop on
Applied Probability (IWAP 2012)JERUSALENISRAEL, 2012.

DURBAN, M. L. ; LEE, D.-J.
Smoothing and Forecasting Seasonal Time Series R48pline Mixed Models6th CSDA International
Conference on Computational and Financial Econaoset€FE 2012)OVIEDQ, ESPANA, 2012.

DURBAN, M. L. ; LEE, D.-J.
Seasonal Modulation Smoothing Mixed Models for Si®eries Forecastin@7th International Workshop on
Statistical Modelling (IWSM'27)PRAGA REPUBLICA CHECA, 2012.

FIDRMUC, J.; TENA. J.
The Impact of the National Minimum Wage on the Lafddarket Outcomes of Young Workexy/ Encuentro
de Economia AplicaddCORUNA (LA)ESPANA, 2012.

FLORES, R.J.; MOLINA, E. ; TEJADA, J.
Pyramidal Value for Directed Graph Restricted Gamesernational Workshop on Networking Games and
Management (NGM-2012PETROZAVODSKRUSIA, 2012.

FRANCO, A. M. ; LILLO, R. E. ; ROMO, J.
Measuring the Extremality of a Curv&th World Congress in Probability and StatistiESTAMBUL
TURQUIA, 2012.

GALEANO, P.

The Estimation of Prediction Error in Functional téegs through Bootstrap MethodSth International
Conference of the ERCIM Working Group on Computih&tatistics (ERCIM 2012)OVIEDQ, ESPANA,
2012.

GALEANO, P. ; WIED, D.
Multiple Break Detection in the Correlation Strusuof Time SerigsXXXIIl Congreso Nacional de
Estadistica e Investigacion Operativa y de las)gthadas de Estadistica PuhlisBADRID, ESPANA, 2012.

GARCIA, A. E. ; ALONSO, A.M.; QUINTAS, S. N.
A Single Index Model Procedure for Interpolatiorteiivals in Time Seri, XXXIII Congreso Nacional de
Estadistica e Investigacién Operativa y de lasldthadas de Estadistica PUhlisBADRID, ESPANA, 2012.

GARCIA, C.; ALONSO, AM.; BASTOS, G.

Model Averaging in Dynamic Factor Models: An Apation to Electricity Prices Forecastingsth
International Conference of the ERCIM Working GraupComputing & Statistics (ERCIM 2012)VIEDQ,
ESPANA, 2012.

GARCIA DE LA, C.; WIPER, M. P.

Bayesian Modelling for Financial Time Series witke®@ness and High Kurtosis with the Skew Slash
Distribution, XXXIIl Congreso Nacional de Estadistica e Invgation Operativa y de las VIl Jornadas de
Estadistica PublicaMADRID, ESPANA, 2012.

GARCIA, S.; BENATI, S.
A Radius Formulation for a -median Problem with Distance SelectioftsOLDE XII, International
Symposium on Locational DecisigfSAGOYA Y KYOTQIAPON, 2012.

GARCIA, S.; ESCUDERO, L.
On the p-Median Problem with Uncertainty in the Odatrix, 21st International Symposium on Mathematical
Programming (ISMP 2012BERLIN ALEMANIA, 2012.
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GRANE, A.
Contrastes de bondad de ajuste basados en la emitel maxima de Hoe ffdinGOF DAYS 2012SEVILLA
ESPANA, 2012.

GRANE, A.; ALBARRAN, I.; ALONSO, P.

Profile Identification Via Weighted Related Metfcaling: An Application to Dependent Spanish Cleifgr
XXXIII Congreso Nacional de Estadistica e Investiga Operativa y de las VIl Jornadas de Estadistica
Publica MADRID, ESPANA, 2012.

JACH, A.E.; MCELROY, T.

Subsampling Inference for the Autocovariances aatb@orrelations of Long-Memory Heavy-Tailed Time
Series International Workshop on Recent Advances in Tiaggies Analysis (RATS 2012PROTARAS
CHIPRE, 2012.

JACH, A.E.; MCELROY, T.

Subsampling Inference for the Autocovariances amw@orrelations of Long-Memory Time Seri&XXIll
Congreso Nacional de Estadistica e Investigacidar@jpa y de las VIl Jornadas de Estadistica Pablic
MADRID, ESPANA, 2012.

JELVEZ, E.; MORALES, N.; PEYPOUQUET, J.; REYES, P.A

Heuristicas para el problema de planificacién deskdraccion de bloques en minas a cielo abiexX¥XIII
Congreso Nacional de Estadistica e InvestigaciGr@jpa y de las VIl Jornadas de Estadistica Palf&EIO
2012) MADRID, ESPANA, 2012.

Jorge E. Galan
Heterogeneity in Bayesian Stochastic Frontier MedeSeminario Permanente sobre Eficiencia y
Productividagd OVIEDQ ESPANA, 2012.

Jorge E. Galan; LOPES MOREIRA, M.H.; WIPER, M. P.
Heterogeneity in Bayesian Stochastic Frontier MedefXXIll Congreso Nacional de Estadistica e
Investigacion Operativa y de las VII Jornadas dedistica PublicaMADRID, ESPANA, 2012.

Jorge E. Galan; WIPER, M. P. ; LOPES MOREIRA, M.H.
Heterogeneity in Bayesian Stochastic Frontier Medéth European Meeting of the Econometric Soaety
27th Annual Congress of the European Economic Aason (EEA-ESEM 2012)MALAGA ESPANA, 2012.

LANIADO, H.; LILLO, R. E. ; PELLEREY, F.; ROMO, J.
Extremality Stochastic Order and its Applicatipmsternational Workshop on Applied Probability (AW
2012) JERUSALENISRAEL, 2012.

LANIADO, H.; LILLO, R. E. ; PELLEREY, F.; ROMO, J.
Portfolio Selection for Elliptically Distributed Asts 8th World Congress in Probability and Statistics
ESTAMBUL TURQUIA, 2012.

LANIADO, H.; LILLO, R. E. ; PELLEREY, F.; ROMO, J.
Optimal Portfolio Selection through Rotation€XXIll Congreso Nacional de Estadistica e Invgation
Operativa y de las VIl Jornadas de Estadisticai®a)tMADRID, ESPANA, 2012.

LANIADO, H.; LILLO, R. E. ; ROMO, J.
Portfolio Selection through an Extremality Ord@O0th International Conference on Computationatistics
(COMPSTAT 2012)LIMASOL, CHIPRE, 2012.

LEISEN, F.; COLLET, F.; SPIZZICHINO, F.; SUTER, F.

Exchangeable Occupancy Models and Discrete Prosegsth the Generalized Uniform Order Statistics
Property, 10th International Conference on Ordered Sta#isData and Their Applications (OSDA 2012)
MURCIA ESPANA, 2012.
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LETON, E.; MOLANES, E.M.
Multivariate Copula Models in ROC Analysi27th International Workshop on Statistical Moihgll
(IWSM'27), PRAGA REPUBLICA CHECA, 2012.

LILLO, R. E. ; ROMO, J. ; MARTIN, B.
Ordering Curves: Boxplots for Functional Datkst Conference of the International Society fonRarametric
Statistics CHALKIDIKI, GRECIA, 2012.

LOPES MOREIRA, M.H.; MARTIN, B.; RAMOS, S.

Wavelet-based Correlations: International Evidermetween Stock Market and Oil Returigh CSDA
International Conference on Computational and Fr@nEconometrics (CFE 2012) - 5th International
Conference of the ERCIM Working Group on Computih&tatistics (ERCIM 2012) OVIEDQ ESPANA,
2012.

MARTIN, B.

Visualizaciéon en analisis de datos funcionales: ghoix funcional y SVM interpretahleSeminario de
Investigacion del Departamento de Estadistica edfiyacion Operativa || (Métodos de DecisiGdADRID,
ESPANA, 2012.

MARTIN, B.; CARRIZOSA, E.; ROMERO, D.
Continuous Variable Neighborhood Search for turtfugpport Vector Machinesternational Symposium on
Combinatorial Optimization 2012XFORD REINO UNIDO, 2012.

MARTIN, B.; CARRIZOSA, E.; ROMERO, D.
Tuning Support Vector Machines using Variable Ne@hood Search5th International Conference of the
ERCIM Working Group on Computing & Statistics (ERCR012), OVIEDQ ESPANA, 2012.

MARTIN, B.; LILLO, R. E. ; ROMO, J.

Interpretabilidad de los clasificadores SVM paraaafuncionalesXXXIIl Congreso Nacional de Estadistica
e Investigacion Operativa y de las VIl Jornada€d&adistica Publica (SEIO 2012)1ADRID, ESPANA,
2012.

MARTIN, N.
Model Validation for Multinomial Logistic Regressiasing the Cook’s Distancgth International Conference
of the ERCIM Working Group on Computing & StatistiERCIM 2012) OVIEDQ, ESPANA, 2012.

MARTIN, N.; BALAKRISHNAN, N.; PARDO, L. 3
Empirical Likelihood Approach using Phi-divergenc&OF DAYS 2012SEVILLA ESPANA, 2012.

MARTIN, N.; PARDO, L.
Cook's Distance in Polytomous Logistic Regress®ifth International Workshop on Statistical Moifgl
(IWSM'27), PRAGA REPUBLICA CHECA, 2012.

MARTIN, N.; PARDO, L.

Test-statistics Based on Phi-divergence Measures Tiend in Proportions: An Alternative to the
Cochran-Armitage TestInternational Conference on Robust StatisticsSORS 2012) BURLINGTON
ESTADOS UNIDOS DE AMERICA, 2012.

MARTIN, N.; PARDO, L.; MATA, R.

Eficiencia de los contrastes tipo Phi-divergencjza modelos loglineales con restricciones de orden
XXXIIl Congreso Nacional de Estadistica e Investiga Operativa y de las VII Jornadas de Estadistica
Publica (SEIO 2012)MADRID, ESPANA, 2012.
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MOLANES, E.M.; ROMO, J.
Multiple Testing based on Depth7th International Workshop on Statistical Mouhgl(IWSM'27) PRAGA
REPUBLICA CHECA, 2012.

MOLINA, E. ; FLAM, S.; TEJADA, J.
On Bilateral Barters and Market EquilibriuniThe Sixth International Conference on Game Therg
Management (GTM 20125AN PETERSBURG®USIA, 2012.

MOLINA, E. ; FLORES, R.J.; KHMELNITSKAYA, A.; TEJABR, J.
Average Forest Value for Directed Graph Restric@dme, 25th European Conference on Operational
Research (EURO 20%ILNIUS LITUANIA, 2012.

MOLINA, E. ; FLORES, R.J.; KOSTER, M.; LINDNER, I.
Redes sociales, accion colectiva y poder de vatackXXIll Congreso Nacional de Estadistica e
Investigacion Operativa y de las VIl Jornadas dedistica Publica (SEIO 2012IADRID, ESPANA, 2012.

MOLINA, I.

Aplicaciones de las técnicas de estimacion de apeapiefias a partir de datos ree, Taller-Seminario:
Aplicacion de técnicas de estimacion para areasgies en las ciencias sociale=XICO, D.F, MEXICO,
2012.

MOLINA, I.
Small Area Estimation of General Parameters, wifiplieation to Poverty MappingJniversity of Florida
Statistics Seminar ScheduleLORIDA ESTADOS UNIDOS DE AMERICA, 2012.

MOLINA, I.
Small Area Estimation of General Parameters, witiplfcation to Poverty MappindSseminaire de Statistique
NEUCHATEL SUIZA, 2012.

MOLINA, I. ; MARTIN, N.
Empirical Best Estimation under a Nested Error lan&kegression Model with Log TransformatiatOth
Annual Meeting of the Statistical Society of Cana@®/ELPH CANADA, 2012.

MOLINA, I. ; NANDRAM, B.; RAO, J.
Hierarchical Bayes Small Area Estimation of Povértgicators XXXIII Congreso Nacional de Estadistica e
Investigacion Operativa y de las VIl Jornadas dadistica Publica (SEIO 2012YIADRID, ESPANA, 2012.

MOLINA, I. ; NANDRAM, B.; RAO, J.N.K.

Hierarchical Bayes Estimation of Poverty Indicatars Small Areas Fields Institute Symposium on the
Analysis of Survey Data and Small Area Estimation

in honour of the 75th Birthday of Professor J.NR&q OTAWA CANADA, 2012.

NINO, J.
Index-based Dynamic Energy Management in a Multev®®elnsor Netwoyl6th International Conference on
Network Games, Control and Optimatization (NetGC@6P2) AVINON FRANCIA, 2012.

NINO, J.

Sufficient Indexability Conditions for Real-statesRess Bandit Projects via Infinite-dimensional-hdsed
Partial Conservation Laws 21st International Symposium on Mathematical Faogning (ISMP 2012)
BERLIN ALEMANIA, 2012.

PENA, D.

Outlier Detection in ARIMA and Seasonal ARIMA Msds} Bayesian Information Type Criteri&/orkshop
in Honor of Professor Pedro A. Morettin: Time Ssri&/avelets and Functional Data AnalyS&0O PAULO
BRASIL, 2012.
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PERRA, S.; CASTELLANOS, M.E.; CABRAS, S.

The Intrinsic and the Fractional Bayes Factors Model Selection with Right Censored Weibull Resg®ns
XXXIII Congreso Nacional de Estadistica e Investiga Operativa y de las VIl Jornadas de Estadistica
Publica MADRID, ESPANA, 2012.

RODRIGUEZ, J.V.; LILLO, R. E. ; RAMIREZ, J.
Identifiability of the Two-State Batch Markovianrikal Processes (BMAPR)International Workshop on
Applied Probability (IWAP 2012)JERUSALENISRAEL, 2012.

RODRIGUEZ, J.V.; LILLO, R. E. ; RAMIREZ, J.

Sobre la identificabilidad del proceso de llegaddarkoviano en grupo con dos estad®XXlll Congreso
Nacional de Estadistica e Investigacion Operatide yas VIl Jornadas de Estadistica PUblica (SEIT2R
MADRID, ESPANA, 2012.

ROMERA, M. R. ; CANADA, H.
Controlled Diffusion Processes with Markovian Shiitgs 8th World Congress in Probability and Statistics
ESTAMBUL TURQUIA, 2012.

ROMO, J. ; LILLO, R. E. ; VALENCIA, D.J.
Dependence Measures for Functional Observatigf42 Joint Statistical Meetings (JSM 2012AN DIEGQ
ESTADOS UNIDOS DE AMERICA, 2012.

ROMO, J. ; MARTIN, B.; LILLO, R. E.
Boxplots for Functions based on Halfgraph Ordesth International Conference of the ERCIM Working
Group on Computing & Statistics (ERCIM 2012)VIEDO, ESPANA, 2012.

RUIZ, D.; David Delgado Gomez
Some Index Policies for Stochastic Machine MaimeeraProblems with Imperfect Maintenance and
Performance Shocken: OR Fifty-four Edinburgh 2012Conference Harmiband delegate List2012.

RUIZ, D.; David Delgado Gomez; FERNANDO, L.; LOPEZ,
Delocation Models for Closing and Resizing RedumhdBranches during Bank Restructurin@5TH
EUROPEAN CONFERENCE ON OPERATION RESEARCWLNIUS LITUANIA, 2012.

SGUERA, C.; GALEANO, P.; LILLO, R. E.
Robust Classification for Functional Data Via SpaDepth-Based Method20th International Conference on
Computational Statistics (COMPSTAT 2012)MASOL, CHIPRE, 2012.

SGUERA, C.; GALEANO, P.; LILLO, R. E.
Spatial Depth-Based Classification for Functionabt® XXXIII Congreso Nacional de Estadistica e
Investigacion Operativa y de las VII Jornadas dedistica PublicaMADRID, ESPANA, 2012.

SGUERA, C.; GALEANO, P.; LILLO, R. E.
Spatial Depth-Based Classification for Functionaat Research Workshop on High Dimensional and
Dependent Functional DatBRISTOL.REINO UNIDO, 2012.

STRZALKOWSKA-KOMINIAK, E.; CAO, R.

Single-index Model with Censored Data: A Compartitudy 6th CSDA International Conference on
Computational and Financial Econometrics (CFE 20B2) International Conference of the ERCIM Workin
Group on Computing & Statistics (ERCIM 201,2pVIEDQ ESPANA, 2012.

STRZALKOWSKA-KOMINIAK, E.; MOLANES, E.M.; LETON, E.
Estimation of the Conditional Distribution of Tw@sored gap Times based on a Nonparametric Approach
27th International Workshop on Statistical ModejliftWwSM'27) PRAGA REPUBLICA CHECA, 2012.
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TORRADO, N.; LILLO, R. E.
Some Results on Ordering of Spacings from Two ®smKXIll Congreso Nacional de Estadistica e
Investigacion Operativa y de las VIl Jornadas dadistica Publica (SEIO 201,2YIADRID, ESPANA, 2012.

TORRADO, N.; LILLO, R. E. ; WIPER, M. P.
Several Ageing Notions of Sequential Order StasisfiOth International Conference on Ordered Staéibti
Data and Their Applications (OSDA 2012JURCIA ESPANA, 2012.

VALENCIA, D.J,; LILLO, R. E. ; ROMO, J.
Contraste de independencia para datos funcionad@XIll Congreso Nacional de Estadistica e Invgation
Operativa y de las VIl Jornadas de Estadisticaifalf$EIO 2012)MADRID, ESPANA, 2012.

VELILLA, S.

Comentarios sobre la estructura del espacio cuadoatn analisis discriminanteXXXIIl Congreso Nacional
de Estadistica e Investigacion Operativa y de laddfnadas de Estadistica Publica (SEIO 20MADRID,
ESPANA, 2012.

VIRBICKAITE, A.; AUSIN, M. C. ; GALEANO, P.

Bayesian Non-Parametric Portfolio Allocation andddgng Risk with Multivariate Asymmetric GARO#th
CSDA International Conference on Computational Biméncial Econometrics (CFE 2012) / 5th Internadion
Conference of the ERCIM Working Group on Computiatatistics (ERCIM 2012)OVIEDQ ESPANA,
2012.

ZHAO, Y.; WIPER, M. P. ; AUSIN, M. C.
Bivariate Density Approximation using Random BegimstPolynomials XXXIII Congreso Nacional de
Estadistica e Investigacién Operativa y de lasidthadas de Estadistica PUhlisBADRID, ESPANA, 2012.

Actividades de cooperacion internacional

Acciones integradas y bilaterales

REYES, P.A.

Colaboracion con Mathematics of dynamic networks iamformation Department. Bell Labs Alcatel-Lucent.
Paris. Francia.. Duracion: de 2012 a 2012.

Descripcién

REYES, P.A.

Colaboracion con el Advanced Mining Technology @entAMTC. Mine planning Lab (DELPHOS).
Universidad de Chile.. Duracion: de 2012 a 2012.

Descripcion

Actividades de formacion y movilidad de personal imestigador

Estancias en otros centros

ISABEL MOLINA PERALTA
Titulo: Estancia de investigacion: working in survey skhmgpand small area estimation. Université de
Neuchatel. Suiza
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Centro ExternoUniversité de Neuchatel
Pais SUIZA
Duracion 23/08/2012 a 23/12/2012.

ISABEL MOLINA PERALTA

Titulo: Estancia de investigacion: working in small aeséimation. School of Mathematics and Statistics,
Carleton University, Ottawa. Canada.

Centro ExternoCarleton University

Pais CANADA

Duracion 20/05/2012 a 20/06/2012.
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ANALISIS ECONOMICO

Publicaciones vy actividades de difusion de resultad

Publicaciones en revistas cientificas internacionas

o ALVES, A,; NOGALES, F. J. ; RUIZ, E.
Comparing univariate and multivariate models toefast portfolio Value-at-RiskJournal of Financial
EconometricsVol. 11, Nam. 2, 2012, pp. 400-441, REINO UNIDO.

. BRETO, C.
On the infinitesimal dispersion of multivariate Ndav counting systemstatistics and probability letteryol.
82, Num. 4, 2012, pp. 720-725, HOLANDA.

-« BRETO, C.
Time changes that result in multiple points in émnus-time Markov counting processéfatistics and
probability letter, Vol. 82, 2012, pp. 2229-2234, HOLANDA.

« CARNERO, M.; PENA, D. ; RUIZ, E.
Estimating GARCH volatility in the presence of éerts, Economics lettersvol. 114, Nim. 1, 2012, pp.
86-90, HOLANDA.

.« CRATO, N.; RUIZ, E.
Can we evaluate the predictability of financial k&ds?, International journal of forecasting/ol. 28, Num. 1,
2012, pp. 1-2, HOLANDA.

« RODRIGUEZ, A.; RUIZ, E.
Bootstrap prediction mean squared errors of unebsestates based on the Kalman filter with estithate
parametersComputational statistics and data analydfel. 56, Num. 1, 2012, pp. 62-74, HOLANDA.

« RUIZ, E.; PEREZ, A.
Maximally Autocorrelated Power Transformations: Ao€er Look at the Properties of Stochastic Volstili
Models Studies in nonlinear dynamics and econometifs. 16, Nam. 3, 2012, ESTADOS UNIDOS DE
AMERICA.

. RUIZ, E.; RODRIGUEZ, M.J.
Revisiting several popular GARCH models with leggraeffect: differences and similaritiesJournal of
Financial Econometrigsvol. 10, Num. 4, 2012, pp. 637-668, REINO UNIDO.

Documentos de trabajo

« ESPASA, A.; MAYO, I.
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Forecasting aggregates and disaggregates with confeaiures UC3M Working papers. Statistics and
Econometrics 11-0O8niversidad Carlos Il de Madrid. Departamentoed¢adistica, 2012.

PONCELA, M. D. P. ; RUIZ, E.
More is not always better : back to the Kalmarefilin dynamic factor modeldJC3M Working papers.
Statistics and Econometrics 12-Wniversidad Carlos Il de Madrid. Departamentdsséadistica, 2012.

Ponencias y Comunicaciones a congresos

BRETO, C.
Maximum Likelihood Estimation of Stochastic VoigtiModels Via Iterated Filteringsth CSDA International
Conference on Computational and Financial Econdaoset€FE 2012)OVIEDQ, ESPANA, 2012.

ESPASA, A.
Estadistiques i prediccions macroeconomiques ercéesunitats autonome®ia de la Estadistica 2012
BARCELONAESPANA, 2012.

ESPASA, A. ; CANCELO, J.R.

Modeling Monthly Electricity Demand and Building &faeconomilc ndicators based on Electricity
Consumption: Interaction between Monthly Econoroetnd Daily Time Series ModeBeminar Spring 2012
of the Department of Econom{cERONDHEIM NORUEGA, 2012.

ESPASA, A. ; CANCELO, J.R.
Modeling Monthly Electricity Demand: Interactiont@een Monthly Econometric and Daily Time Sergist
International Energy Workshop (IEWXIUDAD DEL CABQ REPUBLICA SUDAFRICANA, 2012.

Jorge E. Galan; WIPER, M. P. ; LOPES MOREIRA, M.H.
Heterogeneity in Bayesian Stochastic Frontier Medéth European Meeting of the Econometric Soaety
27th Annual Congress of the European Economic Aason (EEA-ESEM 2012)MALAGA ESPANA, 2012.

LOPES MOREIRA, M.H.
Estimating EffiencyFrancesc Marmol Lecture (Inaugural Lectures fri@ Inauguration Academic Year
2012-2013) BARCELONAESPANA, 2012.

LOPES MOREIRA, M.H.; MARTIN, B.; RAMOS, S.

Wavelet-based Correlations: International Eviderwetween Stock Market and Oil Returigh CSDA
International Conference on Computational and Fr@nEconometrics (CFE 2012) - 5th International
Conference of the ERCIM Working Group on Computih&tatistics (ERCIM 2012) OVIEDQ ESPANA,
2012.

LOPES MOREIRA, M.H.; WANG, C.W.; RAMOS, S.B.
Asymmetric Lor-run Effects in the Oil IndustryConference on Energy Finance (EF 20TZ320NDHEIM
NORUEGA, 2012.

PONCELA, M. D. P. ; RUIZ, E.
On the Issue of how many Variables to use whemmstig Common Factors using the Kalman Fijlter
Workshop in Time Series EconometfiZARAGOZAESPANA, 2012.

RUIZ, E.

Bootstrapping Prediction Intervals 6th International Conference on Computational afishancial
Econometrics (CFE 2012) - 5th International Confeeeof the ERCIM Working Group on Computing &
Statistics (ERCIM 2012)0OVIEDQ, ESPANA, 2012.

RUIZ, E.; PONCELA, M. D. P.
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On the Issue of How Many Variables to Use whemtzting Common Factors Using the Kalman Filt€ime
Series Econometrics: Conference in Honour of Andiamwey OXFORD REINO UNIDO, 2012.

« RUIZ, E.; PONCELA, M. D. P.
On the Issue of How Many Variables to Use Whemtasing Common Factors using the Kalman Fi0th
Annual Symposium of the Society for Nonlinear Dynesrand Econometric€ STAMBUL. TURQUIA, 2012.

Actividades de cooperacion internacional

Acciones integradas y bilaterales

« RUIZ E.
Departamento de comercio finanzas y navegadiyprus University of technologZHIPRE. Duracion: de
2012 a 2012.
Descripcién

Actividades de formacion y movilidad de personal imestigador

Estancias de investigadores externos en la univelsid

. ESTHER RUIZ ORTEGA
Titulo: Estancia Catedra de Excelencia del prof. llyadflahov en el Departamento de Estadistica.
Investigador ExternoMOLCHANOV, I.
Centro ExternoDepartamento de Estadistica. Universidad Catlagel Madrid
Pais ESPANA
Duracion 02/2012 a 07/2012.
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