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e  Bayesian analysis of heterogeneity in stochastic frontier models
Autores: Jorge E. Galan
Director/Codirectores: WIPER, M. P. ; LOPES MOREIRA, M.H.
Afio: 2014

e  Bootstrap forecasts of multivariate time series
Autores: FRESOLLI, D.E.
Director/Codirectores: RUIZ, E.

Afio: 2014

o Dependence for Functional Data
Autores: VALENCIA, D.J.
Director/Codirectores: ROMO, J. ; LILLO, R. E.
Afo: 2014

. Goodness of fit in multivariate time series
Autores: NGUYEN, H.
Director/Codirectores: VELILLA, S.
Afo: 2014

o Inferencia estadistica basada en medidas de divergencia para modelos loglineales con restricciones de
desigualdad: aplicacion en ensayos clinicos
Director/Codirectores: MARTIN, N.; PARDO, L.
Afio: 2014

o Modeling financial returns with skew-slash innovations
Autores: GARCIA DE LA, C.
Director/Codirectores: GALEANO, P. ; WIPER, M. P.
Afio: 2014

e  Recombining observations in cluster analysis: The SAGRA method.
Autores: ALVAREZ, A.
Director/Codirectores: PENA, D.
Afio: 2014

e  Spatial Depth-Based Methods for Functional Data
Autores: SGUERA, C.
Director/Codirectores: LILLO, R. E. ; GALEANO, P.
Afo: 2014
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Publicaciones v actividades de difusion de resultados

Publicaciones en revistas cientificas nacionales

e ALVAREZ, M.J.; FERNANDEZ, R.l.; ROMERA, M. R.
¢Es la eco-innovacion una estrategia inteligente de especializacion para Andalucia? Una aproximacion
desde el analisis multivariante, Revista de Estudios Regionales, Nim. 100, 2014, pp. 171-196, ESPANA.

e MARTIN, N.; PARDO, L.
Comments on: Extensions of some classical methods in change point analysis [book review], Test, VVol.
23, Num. 2, 2014, pp. 279-282, ESPANA.

e PENA, D.
Big data y estadistica: ¢tendencia 0 cambio?, Boletin de estadistica e investigacion operativa, Vol. 30,
Nam. 3, 2014, pp. 313-324, ESPANA.

e SGUERA, C.; GALEANO, P.; LILLO, R. E. 5
Spatial depth-based classification for functional data, Test, Vol. 23, Nim. 4, 2014, pp. 725-750, ESPANA.

Publicaciones en revistas cientificas internacionales

e ALONSO, AM.; BERMUDEZ, P.Z.; SCOTTO, M.G.
Comparing generalized Pareto models fitted to extreme observations: an application to the largest
temperatures in Spain, Stochastic environmental research and risk assessment, VVol. 28, Nim. 5, 2014, pp.
1221-1233, ALEMANIA.

° ALONSO, A.M.; CASADO, D.; LOPEZ, S.; ROMO, J.
Robust functional supervised classification for time series, Journal of classification, Vol. 31, Num. 3,
2014, pp. 325-350, ESTADOS UNIDOS DE AMERICA.

° ANTOLIN, Y.; FLORES, R.J.
On the classifying space for proper actions of groups with cyclic torsion, Forum mathematicum, Vol. 26,
NUum. 1, 2014, pp. 271-294, ALEMANIA.

e ARRIBAS, A;; BERTIN, K.; MEZA, C.; RIVOIRARD, V.
LASSO-type estimators for semiparametric nonlinear mixed-effects models estimation, Statistics and
Computing, Vol. 24, Nim. 3, 2014, pp. 443-460, REINO UNIDO.

e ARRIBAS, A;; MUELLER, H.G.
Pairwise dynamic time warping for event data, Computational statistics and data analysis, Vol. 69, 2014,
pp. 255-268, HOLANDA - PAISES BAJOS.

° ARRIBAS, A.; ROMO, J.
Shape outlier detection and visualization for functional data: the outliergram, Biostatistics, VVol. 15, Nam.
4, 2014, pp. 603-619, REINO UNIDO.

° AUSIN, M. C. ; GALEANO, P. ; GHOSH, P.
A semiparametric Bayesian approach to the analysis of financial time series with applications to value at
risk estimation, European journal of operational research, Vol. 232, Num. 2, 2014, pp. 350-358,
HOLANDA - PAISES BAJOS.
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BASILE, R.; DURBAN, M. L. ; MINGUEZ, R.; MONTERO, J.M.; MUR, J.
Modeling regional economic dynamics: spatial dependence, spatial heterogeneity and nonlinearities,
Journal of economic dynamics and control, Vol. 48, 2014, pp. 229-245, HOLANDA - PAISES BAJOS.

BATSIDIS, A.; MARTIN, N.; PARDO, L.; ZOGRAFOS, K.
A necessary power divergence-type family of tests for testing elliptical symmetry, Journal of statistical
computation and simulation, Vol. 84, Ndm. 1, 2014, pp. 57-83, ESTADOS UNIDOS DE AMERICA.

BERBOTTO, L.M.; GARCIA, S.; NOGALES, F. J.
A Randomized Granular Tabu Search heuristic for the split delivery vehicle routing problem, Annals of
Operations Research, Vol. 222, Nam. 1, 2014, pp. 153-173, HOLANDA - PAISES BAJOS.

BRETO, C.
Trajectory composition of Poisson time changes and Markov counting systems, Statistics and probability
letters, Vol. 88, 2014, pp. 91-98, HOLANDA - PAISES BAJOS.

BRETO, C.
On idiosyncratic stochasticity of financial leverage effects, Statistics and probability letters, Vol. 91,
2014, pp. 20-26, HOLANDA - PAISES BAJOS.

CABRAS, S.; CASTELLANOS, M.E.; PERRA, S.
Comparison of objective Bayes factors for variable selection in parametric regression models for survival
analysis, Statistics in Medicine, Vol. 33, NUm. 26, 2014, pp. 4637-4654.

CABRAS, S.; CASTELLANOS, M.E.; RULI, E.
A Quasi likelihood approximation of posterior distributions for likelihood-intractable complex models,
Metron, Vol. 72, Num. 2, 2014, pp. 153-167.

DE MIGUEL, V.; NOGALES, F. J. ; UPPAL, R.
Stock return serial dependence and out-of-sample portfolio performance, Review of Financial Studies,
Vol. 27, Nim. 4, 2014, pp. 1031-1073, REINO UNIDO.

ESCABIAS, M.; AGUILERA, A.M.; AGUILERA, M.D.C.
Functional PCA and Base-Line Logit Models, Journal of classification, Vol. 31, Nim. 3, 2014, pp.
296-324, ESTADOS UNIDOS DE AMERICA.

FIRINU, D.; BARCA, M.P.; LORRAI, M.M.; PERRA, S.; CABRAS, S.; MUGGIANU, E.; DI
MARTINO, M.L.; MANCONI, P.E.; DEL GIACCO, S.R.

T(H)17 cells are increased in the peripheral blood of patients with SAPHO syndrome, Autoimmunity , VVol.
47, NUm. 6, 2014, pp. 389-394, PAISES BAJOS.

FLORES, R.J.; MOLINA, E. ; TEJADA, J.
Pyramidal values, Annals of Operations Research, Vol. 217, Nam. 1, 2014, pp. 233-252, HOLANDA -
PAISES BAJOS.

GALEANO, P. ; WIED, D.
Multiple break detection in the correlation structure of random variables, Computational statistics and
data analysis, VVol. 76, 2014, pp. 262-282, HOLANDA - PAISES BAJOS.

GRANE, A.; LOPES MOREIRA, M.H.
Outliers, GARCH-type models and risk measures: a comparison of several approaches, Journal of
Empirical Finance, Vol. 26, 2014, pp. 26-40, HOLANDA - PAISES BAJOS.
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JIMENEZ, R.J.; HIDALGO, M.
Forensic Analysis of Venezuelan Elections during the Chavez Presidency, PloS one, Vol. 9, Ndm. 6,
2014, pp. 1-18, ESTADOS UNIDOS DE AMERICA.

Jorge E. Galan; POLLITT, M.G.
Inefficiency persistence and heterogeneity in Colombian electricity utilities, Energy economics, Vol. 46,
2014, pp. 31-44, REINO UNIDO.

KUZNETSOVA, E.; LI, Y.F.; RUIZ, C.; ZIO, E.
An integrated framework of agent-based modelling and robust optimization for microgrid energy
management, Applied Energy, Vol. 129, 2014, pp. 70-88, REINO UNIDO.

LANIADO, H.; LILLO, R. E.
Allocation policies of redundancies in two-parallel-series and two-series-parallel systems, IEEE
transactions on reliability, Vol. 63, Num. 1, 2014, pp. 223-229, ESTADOS UNIDOS DE AMERICA.

LOPES MOREIRA, M.H.; WIPER, M. P. ; Jorge E. Galan
Bayesian estimation of inefficiency heterogeneity in stochastic frontier models, Journal of Productivity
Analysis, Vol. 42, Nim. 1, 2014, pp. 85-101, ESTADOS UNIDOS DE AMERICA.

MAHARAJ, E.A.; ALONSO, A M.
Discriminant analysis of multivariate time series: application to diagnosis based on ECG signals,
Computational statistics and data analysis, VVol. 70, 2014, pp. 67-87, HOLANDA - PAISES BAJOS.

MARRON, J.S.; ALONSO, A.M.
Rejoinder to the discussion of: Overview of object-oriented data analysis, Biometrical Journal , VVol. 56,
Num. 5, 2014, pp. 790-791, ALEMANIA.

MARRON, J.S.; ALONSO, A.M.
Overview of object oriented data analysis, Biometrical Journal , Vol. 56, Num. 5, 2014, pp. 732-753,
ALEMANIA.

MARTIN, B.; LILLO, R. E. ; ROMO, J.
Interpretable support vector machines for functional data, European journal of operational research, Vol.
232, NUm. 1, 2014, pp. 146-155, HOLANDA - PAISES BAJOS.

MARTIN, N.; MATA, R.; PARDO, L.
Phi-divergence statistics for the likelihood ratio order: an approach based on log-linear models, Journal of
Multivariate Analysis, Vol. 130, 2014, pp. 387-408, ESTADOS UNIDOS DE AMERICA.

MARTIN, N.; PARDO, L.

New influence measures in polytomous logistic regression models based on phi-divergence measures,
Communications in statistics. Theory and methods, Vol. 43, Ndm. 10-12, 2014, pp. 2311-2321,
ESTADOS UNIDOS DE AMERICA.

MARTOS, G.A.; MUNOZ, A. ; GONZALEZ, J.
Generalizing the Mahalanobis distance via density kernels, Intelligent data analysis, VVol. 18, 2014, pp.
19-31, HOLANDA - PAISES BAJOS.

MAYORDOMO, S.; PENA, J. I. ; ROMO, J.
Testing for statistical arbitrage in credit derivatives markets, Journal of Empirical Finance, VVol. 26, 2014,
pp. 59-75, HOLANDA - PAISES BAJOS.



Universidad Carlos 111 de Madrid - Memoria 2014
DEPARTAMENTO DE ESTADISTICA

MENA, R.; HENNEBEL, M,; LI, Y.F.; RUIZ, C.; ZIO, E.

A risk-based simulation and multi-objective optimization framework for the integration of distributed
renewable generation and storage, Renewable and sustainable energy reviews, Vol. 37, 2014, pp.
778-793, REINO UNIDO.

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

Small area estimation of general parameters with application to poverty indicators: a hierarchical Bayes
approach, Annals of Applied Statistics, Vol. 8, Nim. 2, 2014, pp. 852-885, ESTADOS UNIDOS DE
AMERICA.

PALACIOS, A.P.; MARIN, J.M.; QUINTO, E.J.; WIPER, M. P.
Bayesian modeling of bacterial growth for multiple populations, Annals of Applied Statistics, Vol. 8,
NUm. 3, 2014, pp. 1516-1537, ESTADOS UNIDOS DE AMERICA.

PAVANI, S.K.; David Delgado Gomez; FRANGI, A.F.
Fast training procedure for Viola-Jones type object detectors using Laplacian clutter models, Pattern
Analysis and Applications, Vol. 17, Nam. 2, 2014, pp. 441-449, REINO UNIDO.

PAVANI, S.K.; David Delgado Gomez; FRANGI, A.F.
Gaussian weak classifiers based on co-occurring Haar-like features for face detection, Pattern Analysis
and Applications, Vol. 17, Nim. 2, 2014, pp. 431-439, REINO UNIDO.

PEREZ, B.; MOLINA, I.; PENA, D.

Outlier detection and robust estimation in linear regression models with fixed group effects, Journal of
statistical computation and simulation, Vol. 84, Num. 12, 2014, pp. 2652-2669, ESTADOS UNIDOS DE
AMERICA.

PINO, G.; MARQUES, H.; TENA. J.D
Regional inflation dynamics using space-time models, Empirical Economics, Vol. November, 2014,
ALEMANIA.

RAMIREZ, P.; LILLO, R. E. ; WIPER, M. P.
Identifiability of the MAP(2)/G/1 queueing system, Top, Vol. 22, Num. 1, 2014, pp. 274-289,
ALEMANIA.

SILVA, J.E.; GUERRERO, V. ; PENA, D.

Suavizamiento controlado de tasas de mortalidad con P-splines: Aplicaciones para México y el Reino
Unido = Smoothing controlled mortality rates P-splines: Applications to Mexico and the United Kingdom,
Papeles de poblacion, Vol. 20, Nam. 79, 2014, pp. 99-131, MEXICO.

STRZALKOWSKA-KOMINIAK, E.; CAO, R.
Beran-based approach for single-index models under censoring, Computational statistics, VVol. 29, Num.
5, 2014, pp. 1243-1261, ALEMANIA.

STRZALKOWSKA-KOMINIAK, E.; MAHDIZADEH, M.
On the Kaplan-Meier estimator based on ranked set samples, Journal of statistical computation and
simulation, Vol. 84, Nim. 12, 2014, pp. 2577-2591, ESTADOS UNIDOS DE AMERICA.

TENA. J.D; PAOLINI, D.
Capital investment and managerial efficiency, a simple model for sport clubs, Rivista Internazionale di
Scienze Sociali, Vol. 3, Nim. 122, 2014, pp. 321-330.

VEERMAN, J.J.P.; PRIETO, F.J.
On rank driven dynamical systems, Journal of Statistical Physics, Vol. 156, Nim. 3, 2014, pp. 455-472,
ESTADOS UNIDOS DE AMERICA.
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VELILLA, S.
On the Properties of the SAVE Directions, Communications in statistics. Theory and methods, Vol. 43,
Nam. 21, 2014, pp. 4612-4627, ESTADOS UNIDOS DE AMERICA.

Libros

CABRAS, S.; DI BATTISTA, T.; RACUGNO, W.
Proceedings of 47th SIS Scientific Meeting of the Italian Statistical Society, CUEC Cooperativa
Universitaria Editrice Cagliaritana, ITALIA, 2014.

LOPES MOREIRA, M.H.; RAMOS, S.
The Interrelationship between Financial and Energy Markets, Lecture Notes in Energy , SPRINGER
2014,

RODRIGUEZ-PARDO, J.M.; ALBARRAN, |.; ARIZA, F.; COBRECES, V.M.; DURBAN, M. L.
El Riesgo de Longevidad y su Aplicacion Practica a Solvencia II: Modelos actuariales avanzados para su
gestion , Fundacion MAPFRE, ESPANA, 2014.

Colaboraciones en obras colectivas

ALBARRAN, I.; ALONSO, P. J. ; ARRIBAS, A.; GRANE, A.
Can personal dependency paths help to estimate life expectancy free of dependency?, en: Mathematical
and Statistical Methods for Actuarial Sciences and Finance, SPRINGER , SUIZA, pp. 1-5, 2014.

GRANE, A.; JACH, A.E.

Applications of Principal Component Analysis (PCA) in food science and technology, en: Mathematical
and Statistical Methods in Food Science and Technology, Wiley-Blackwell, REINO UNIDO, pp. 57-86,
2014.

GRANE, A.; LOPES MOREIRA, M.H.; MARTIN, B.
Additive level outliers in multivariate GARCH models, en: Topics from the 7th Workshop on Statistical
Simulation, SPRINGER , pp. 247-255, 2014.

NINO, J.

Overcoming numerical instability in one-step policy improvement for admission and routing to queues
with firm deadlines, en: Proceedings of the 7th International Conference on Network Games, Control and
Optimization, IEEE COMPUTER SOCIETY, ESTADOS UNIDOS DE AMERICA, pp. 127-134, 2014.

NINO, J.

A dynamic page-refresh index policy for Web crawlers, en: Proceedings of the 21st International
Conference _on Analytical and Stochastic Modeling Techniques and Applications, SPRINGER,
ALEMANIA, pp. 46-60, 2014.

RAMOS, S.; LOPES MOREIRA, M.H.; WANG, C.W.
Risk factors in the oil industry: an upstream and downstream analysis, en: The interrelationship between
financial and energy markets, SPRINGER , ALEMANIA, pp. 3-32, 2014.

Documentos de trabajo

ALVAREZ, A.; PENA, D.
Recombining partitions from multivariate data: a clustering method on Bayes factors, Statistics and
Econometrics Series 14-04 Universidad Carlos 111 de Madrid. Departamento de Estadistica, 2014.
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AVAGYAN, V.; ALONSO, A.M.; NOGALES, F. J.

Improving the graphical lasso estimation for the precision matrix through roots ot the sample convariance
matrix, Statistics and Econometrics Series 14-08 Universidad Carlos 11l de Madrid. Departamento de
Estadistica, 2014.

BASU, A.; MANDAL, A.; MARTIN, N.; PARDO, L.
Generalized wald-type tests based on minimum density power divergence estimators, ArXiv e-prints,
2014.

CABRAS, S.; TENA.J.D
A Bayesian nonparametric modelling to estimate student response to ICT investment, UC3M Working
papers. Statistics and Econometrics 14-20 UNIVERSIDAD CARLOS Il DE MADRID, 2014.

CARLOMAGNDO, G.; ESPASA, A.
The pairwise approach to model a large set of disaggregates with common trends, Statistics and
Econometrics Series 14-09 Universidad Carlos 111 de Madrid. Departamento de Estadistica, 2014.

CARNERO, M. A. : PEREZ, A.; RUIZ, E.
Identification of asymmetric conditional heteroscedasticity in the presence of outliers, Statistics and
Econometrics Series 14-12 UNIVERSIDAD CARLOS Il DE MADRID, 2014.

FELIPE, A.; MARTIN, N.; MIRANDA, P.; PARDO, L.
Phi-divergence test statistics for testing the validity of latent class models for binary data, ArXiv e-prints,
2014,

FLORES, R.J.; LILLO, R. E. ; ROMO, J.
Homogeneity test for functional data based on depth measures, UC3M Working papers. Statistics and
Econometrics Series 14-01 Universidad Carlos I11 de Madrid. Departamento de Estadistica, 2014.

FLORES, R.J.; MOLINA, E. ; TEJADA, J.
A game theoretic approach to group centrality, Statistics and Econometrics Series 14-15 UNIVERSIDAD
CARLOS Ill DE MADRID, 2014.

FRESOLI, D.E.; RUIZ, E.
The uncertainty of conditional returns, volatilities and correlations in DCC models, Statistics and
Econometrics Series 14-02 Universidad Carlos 111 de Madrid. Departamento de Estadistica, 2014.

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

Bayesian estimation of a Dynamic Conditional Correlation model with multivariate Skew-Slash
innovations, Statistics and Econometrics Series 14-11 Universidad Carlos 111 de Madrid. Departamento de
Estadistica, 2014.

GHOSH, A.; MANDAL, A.; MARTIN, N.; PARDO, L.
Influence analysis of robust wald-type tests, ArXiv e-prints, 2014.

GRANE, A.; MARTIN, B.; LOPES MOREIRA, M.H.
Outliers in multivariate Garch Models, Statistics and Econometrics Series 14-03 Universidad Carlos Il1
De Madrid. Departamento de Estadistica, 2014.

MAO, X.; RUIZ, E.; LOPES MOREIRA, M.H.
Score driven asymmetric stochastic volatility models, Statistics and Econometrics Series 14-18
UNIVERSIDAD CARLOS Il DE MADRID, 2014.
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e MARTIN, B.; PRIETO, F.J,; LIU, L.
A projection method for multiobjective multiclass SVM, Statistics and Econometrics Series 14-07
Universidad Carlos 111 de Madrid. Departamento de Estadistica, 2014.

e MARTIN, N.; MATA, R.
An efficient asymptotic approach for testing monotone proportions assuming an underlying logit based
order dose-response model, ArXiv e-prints, 2014.

e MARTIN, N.; MATA, R.; PARDO, L.
Wald type and phi-divergence based test-statistics for isotonic binomial proportions, ArXiv e-prints,
2014,

e MARTIN, N.; MOLINA, I.
Best prediction under a nested error model with log transformation, ArXiv e-prints, 2014.

e« PENA, D.;PRIETO, F.J.; RENDON, J.C.
Independent components techniques based on kurtosis for functional data analysis, Statistics and
Econometrics Series 14-06 Universidad Carlos I11 de Madrid. Departamento de Estadistica, 2014.

° SARMIENTO, M.; Jorge E. Galan
Heterogeneous effects of risk-taking on bank efficiency: a stochastic frontier model with random
coefficients, Statistics and Econometrics Series 14-13 UNIVERSIDAD CARLOS Il DE MADRID,
2014,

° SGUERA, C.; GALEANO, P.; LILLO, R. E.
Functional outlier detection with a local spatial depth, Statistics and Econometrics Series 14-10
UNIVERSIDAD CARLOS |11l DE MADRID, 2014.

° STRZALKOWSKA-KOMINIAK, E.; GRANE, A.
Goodness-of-fit test for randomly censored data based on maximum correlation, Statistics and
Econometrics Series 14-14 UNIVERSIDAD CARLOS Il DE MADRID, 2014.

e VIRBICKAITE, A.; LOPES, H.F.; AUSIN, M. C. ; GALEANO, P.
Particle learning for Bayesian non-parametric Markov Switching Stochastic Volatility model, Statistics
and Econometrics Series 14-19 UNIVERSIDAD CARLOS Ill DE MADRID, 2014.

e ZHU, W.; MARIN, J.M.; LEISEN, F.
A Bootstrap Likelihood approach to Bayesian Computation, Statistics and Econometrics Series 14-17
UNIVERSIDAD CARLOS Il DE MADRID, 2014.

Ponencias y Comunicaciones a congresos

° AGUILERA, M.D.C.
P-spline smoothing for functional data with spatial dependence, 7th International Conference of the
ERCIM WG on Computational and Methodological Statistics, Pisa, ITALIA, 2014.

° AGUILERA, M.D.C.
Using PLS regression in the noisy functional data context, 8th International conference on Partial Least
Squares and Related Methods, Paris, FRANCIA, 2014.

e AGUILERA, M.D.C.
Linear discriminant analysis based on penalized functional PLS, 21st International Conference on
Computational Statistics, Geneva, SUIZA, 2014.
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ALBARRAN, I.; ALONSO, P. J.; ARRIBAS, A.; GRANE, A.

Can personal dependency paths help to estimate life expectancy free of dependency? , Sixth International
Conference on Mathematical and Statistical Methods for Actuarial Sciences and Finance, MAF 2014.,
Salerno, ITALIA, 2014.

ANSELMI, J.; D AURIA, B.; WALTON, N.
Congestion in Processor-Sharing Multi-Class Closed Networks: Stationary and Fluid Analysis,
INFORMS Applied Probability Conference 2013, San José, COSTA RICA, 2013.

ARRIBAS, A.
Two dimensional representation of functional data for outlier detection, 7th International Conference of
the ERCOM WG on Computational and Methodological Statistics (ERCIM 2014), Pisa, ITALIA, 2014.

AUSIN, M. C. ; GOMEZ, M.; DOMINGUEZ, C.

Copula-based models for the analysis of glacier discharge at King George Island, Antarctica, 7th
International Conference of the ERCIM Working Group on Computational and Methodological Statistics,
Pisa, ITALIA, 2014.

AUSIN, M. C. ; VIRBICKAITE, A.; GALEANO, P. ; LOPES, H.
Particle learning for bayesian non-parametric stochastic volatility models , II' Conference of the
International Society for Non-Parametric Statistics, CADIZ, ESPANA, 2014,

AVAGYAN, V.; ALONSO, A.M.; NOGALES, F. J.

Improving the graphical lasso estimation for the precision matrix though roots of the sample covariance
matrix, 7th International Conference of the ERCIM WG on Computational and Methodological Statistics
(ERCIM 2014), Pisa, ITALIA, 2014.

BRETO, C.
Semi-parametric particle filters, International Conference on Computational & Financial Economterics
(CFE 2014), PISA, ITALIA, 2014.

CABRAS, S.; CASTELLANOS, M.E.
Zellner-siow priors for variablle selection with censored data, 47th Scientific Meeting of the Italian
Statistical Society (SIS 2014), Cagliari, ITALIA, 2014.

CABRAS, S.; CASTELLANOS, M.E.; RULL, E.; PIRASTU, M.; PINA, M.
An abc/quasi-likelihood approach for linkage/gwas study of a Sardinian genetic isolate, Atti della XLVII
Riunione Scientifica SIS, Cagliari, ITALIA, 2014.

CABRAS, S.; PERRA, S.; SERCI, A.; MURA, A.; DE ARCA, A.; RENOLDI, S.; PODDA, A.
IDMS: The Sardinian Index of Multiple Deprivation, 47th Scientific Meeting of the Italian Statistical
Society (SIS 2014), Cagliari, ITALIA, 2014.

CABRAS, S.; TENA. J.D
A Bayesian nonparametric modelling to estimate students' response to ICTinvestment, 47th Scientific
Meeting of the Italian Statistical Society (SIS 2014), Cagliari, ITALIA, 2014.

CASCOS, 1.
EXPECTILE TRIMMING, 2th CONFERENCE OF THE INTERNATIONAL SOCIETY OF
NONPARAMETRIC STATISTICS (ISNPS2014), CADIZ, ESPANA, 2014.

D AURIA, B.
Deciding if to Join ot to Balk a Queueing Network by having only partial information about it , Stochastic
Activity Month -QUEUES & RISK, Eindhoven, HOLANDA - PAISES BAJOS, 2013.
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David Delgado Gomez
The stochastic capacitated branch restructuring problem, International Conference on Applied
Mathematical Optimization and Modelling , Warwick, REINO UNIDO, 2014.

DE MIGUEL, AV.; MARTIN, A.; NOGALES, F. J.
Size Matters: Parameter uncertainty in multiperiod portfolio optimization with transactions costs,
INFORMS Annual Meeting, Minneapolis, ESTADOS UNIDOS DE AMERICA, 2013.

DURBAN, M. L.
New devalopments in mortality: Smoothing and forecasting mortality rate., 6th International Conference
on Mathematical and Statistical Methods for Actuarial Scince and Finance., Slerno, ITALIA, 2014,

DURBAN, M. L.
Penalized splines: a flexible tool in Biostatistics, 59th Anual Meeting of the Brazilian Region of the
International Biometric Society, Ouro Preto, BRASIL, 2014.

ESPASA, A.
Consideraciones sobre la economia espafiola: situacion actual y cuestiones pendientes, Jornada sobre las
economias portuguesa y espafiola. Repsol., Lishoa, PORTUGAL, 2014.

ESPASA, A.

Comments on "A powerful simple model of moving deasonality for model based seasonal adjustment by
D.F.Findley and D.P. Lytras", Celebrating 25 years of TRAMO SEATS, Banco de Espafia, Madrid.,
MADRID, ESPANA, 2014.

ESPASA, A.; CARLOMAGNO, G.
A pairwise approach to model and forecast a large set of disaggregates with common trends , 8th
International Conference on Computational and Financial Econometrics., Pisa, ITALIA, 2014.

ESPASA, A.; CARLOMAGNO, G.

A pairwise approach to model and forecast a large set of disaggregates with common trends, Conference
on Econometric Modelling and Macroeconomics. Institute for New Economic Thinking., Oxford, REINO
UNIDO, 2014.

FELIPE, A.; MIRANDA, P.; MARTIN, N.; PARDO, L.
Empirical phi-divergence test statistics for testing simple and composite null hypotheses, ICORS2014:
14th International Conference on Robust Statistics 2014, Halle (Saale), ALEMANIA, 2014.

GALEANO, P.
The Mahalanobis distance for functional data with applications to classification, 11 Conference of the
International Society for NonParametric Statistics, CADIZ, ESPANA, 2014,

GALEANGO, P.
Dating multipe changepoints in the correlation matrix , 7th International Conference of teh ERCIM WG
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Actividades de cooperacion internacional

Acciones integradas y bilaterales

e ESPASA A.
Colaboracion en los informes trimestrales sobre la economia europea del European Forecasting Network.
Duracion: de 2014 a 2014.
Descripcion:

e ESPASA A.
Participante en las surveys of Professional Forecaster del Banco Central Europeo.. Duracion: de 2014 a
2014.
Descripcion:

e LILLO,R.E.
Miembro de la Red de investigacion internacional: STATMOS (Statistical Methods for Atmospheric and
Oceanis Sciences). Duracion: de 2014 a 2014.
Descripcion:

Actividades de formacion y movilidad de personal investigador

Estancias en otros centros

° BERNARDO D AURIA
Titulo: Estancia en el Instituto de Ciencias Mateméticas (ICMAT) en Madrid, para iniciar una
colaboracion entre el Departamento de Estadistica y el Centro ICMAT vy crear un grupo de Probabilidad,
Estadistica e Investigacion Operativa.
Centro Externo: Instituto de Ciencias Matematicas (ICMAT), Madrid
Pais: ESPANA
Duracién: 01/09/2013 a 31/01/2014.

° DAVID DELGADO GOMEZ
Titulo: Estancia de investigacion: Institut national de la santé et de la recherche médicale (INSERM- unit
1061)
Centro Externo: Institut national de la santé et de la recherche médicale
Pais: FRANCIA
Duracion: 01/09/2014 a 12/12/2014.

° DIEGO ARMANDO AYMA ANZA
Titulo: Estancia de investigacién, Estudiante Doctorado Visitante
Centro Externo: BCAM Basque Center of Applied Mathematics
Pais: ESPANA
Duracion: 24/11/2014 a 02/12/2014.

° DIEGO ARMANDO AYMA ANZA
Titulo: Estancia de investigacién : Programa de intercambio Jovenes Investigadores BIOSTATNET
Centro Externo: Fundacién para el Fomento de la investigacién Sanitaria y Biomédica
Pais: ESPANA
Duracién: 20/10/2014 a 24/10/2014.
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ISABEL MOLINA PERALTA

Titulo: Estancia de investigacion: Small Area estimation. School of Mathematics and Statistics, Carletn
University.

Centro Externo: Carleton University

Pais: CANADA

Duracion: 05/10/2014 a 20/10/2014.

JUAN MIGUEL MARIN DIAZARAQUE

Titulo: Estancia de investigacion: Modelos de distribuciones a priori de referencia
Centro Externo: University of Kent

Pais: REINO UNIDO

Duracion: 07/2014 a 08/2014.

MARIA HELENA LOPES MOREIRA DA VEIGA

Titulo: Estancia por Research Grant Campus de Excelencia International Iberus en la Universidad Publica
de Navarra

Centro Externo: Universidad Publica de Navarra

Pais: ESPANA

Duracion: 09/2014 a 11/2014.

PEDRO GALEANO SAN MIGUEL

Titulo: Estancia de investigacién en el Departamento de Estadistica e Investigacion Operativa de la
Universidad de Santiago de Compostela

Centro Externo: Universidad de Santiago de Compostela

Pais: ESPANA

Duracion: 14/12/2014 a 19/12/2014.

RAUL ANDRES TORRES DIAZ

Titulo: Estancia de investigacion "Hydrological directional extreme value methods". Polytechnic of Milan
Centro Externo: Polytechnic of Milan

Pais: ITALIA

Duracion: 09/10/2014 a 21/01/2015.
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