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(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.; RULI, 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, I. 

EXPECTILE TRIMMING, 2th CONFERENCE OF THE INTERNATIONAL SOCIETY OF 

NONPARAMETRIC STATISTICS (ISNPS2014), CADIZ, ESPAÑA, 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, A.V.; 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 española: situacion actual y cuestiones pendientes, Jornada sobre las 

economías portuguesa y española. Repsol., Lisboa, 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 España, Madrid., 

MADRID, ESPAÑA, 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, II Conference of the 

International Society for NonParametric Statistics, CADIZ, ESPAÑA, 2014. 

 
  

 

GALEANO, P. 

 Dating multipe changepoints in the correlation matrix , 7th International Conference of teh ERCIM WG 

on Computational and Methodological Statistics, Pisa, ITALIA, 2014. 

 
  

 

MAO, X.; LOPES MOREIRA, M.H.; RUIZ, E. 

 One for all: nesting asymmetric stochastic volatility models , Conference on Indirect Estimation Methods 

in Finance and Economics, Konstanz, ALEMANIA, 2014. 

 
  

 

MAO, X.; LOPES MOREIRA, M.H.; RUIZ, E. 

One for all: nesting asymmetric stochastic volatility models, Conference on modelling macroeconomic 

and financial time series, Loughborough, REINO UNIDO, 2014. 
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  

 

MEI, X.; DE MIGUEL, A.V.; NOGALES, F. J. 

Size Matters: Multiperiod Portfolio Optimization with General Transaction Costs, INFORMS Annual 

Meeting, Minneapolis, ESTADOS UNIDOS DE AMERICA, 2013. 

 
  

 

MOLANES, E.M.; LETON, E. 

Two new concepts in video podcasts-minimalist slides and modular teaching mini-videos, 6th 

International Confernce on Computer Supported Education(CSEDU 2014) , BARCELONA, ESPAÑA, 

2014. 

 
  

 

MOLINA, E. ; FLORES, R.J.; TEJADA, J. 

The shapley group value , 10th Spain-Italy-Netherlands Meeting on Game Theory, Cracovia, POLONIA, 

2014. 

 
  

 

MOLINA, E. ; TEJADA, J.; DAPICA, J.D. 

Centrality and social capital dependence on the purpose of the network: a game theoretical approach, 

EUSN-1st European Conference on Social Networks, BARCELONA, ESPAÑA, 2014. 

 
  

 

MOLINA, I. 

Small area estimation and poverty mapping procedures, Workshop of the Bielorrusian-Nordic-Ucrainian 

Network on Survey Statistics. University of Tartu and the Estonian Statistical Society, Tallin, LETONIA, 

2014. 

 
  

 

MOLINA, I.; MARTIN, N. 

Empirical best estimation under a nested error linear regression model with log transformation, Frontiers 

of hierarchical modeling in observational studies, complex surveys and big data: a conference honoring 

Prof. Malay Ghosh. University of Maryland., Washington, ESTADOS UNIDOS DE AMERICA, 2014. 

 
  

 

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

An overview of small area estimation methods for poverty mapping, Small Area Estimation 2014 (SAE 

2014), Poznan, POLONIA, 2014. 

 
  

 

NIÑO, J. 

A near optimal dynamic policy for cache refresh scheduling, 21st International Conference on Analytical 

& Stochastic Modelling Techniques& Applications (ASMTA 2014), Budapest, HUNGRÍA, 2014. 

 
  

 

NIÑO, J. 

Overcoming numerical instability in one-step policy improvement for admission and routing to queues 

with firm deadlines, 7th International Conference on Network Games, Control and Optimization, Trento, 

ITALIA, 2014. 

 
  

 

PARDO-FERNÁNDEZ, J.C.; MOLANES, E.M.; LETON, E. 

Noparametric inference for covariate-specific summary indices of  ROC curves, 2th Conference of the 

International Society of Non Parametric Statistics, CADIZ, ESPAÑA, 2014. 

 
  

 

PARDO-FERNÁNDEZ, J.C.; MOLANES, E.M.; LETON, E. 

Nonparametric estimation of covariate-specific summary indices of ROC curves through regression 

models, 35th Annual Conference of the International Society for Clinical Biostatistics, Vienna, 

AUSTRIA, 2014. 

 
  

 

PEÑA, D. 

Dynamic principal components in the time domain for non stationery time series , Recent Advances and 

Trends in Time Series Analysis: Nonlinear Time Series, High Dimensional Inference and Beyond. Banff 

Center., CANADA, 2014. 
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  

 

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

Failure modeling of an electrical N-component framework by the non-stationaty markovian arrival 

process, XV Congreso de Confiabilidad, DONOSTIA-SAN SEBASTIAN, ESPAÑA, 2014. 

 
  

 

ROMO, J. 

High-dimensional data analysis, 7th International Conference of the ERCIM WG on Computational and 

Methodological Statistics (ERCIM 2014), Pisa, ITALIA, 2014. 

 
  

 

ROMO, J. ; ARRIBAS, A. 

Visualization of shape outliers in functional data samples , II Conference of the International Society on 

Nonparametric Statistics, CADIZ, ESPAÑA, 2014. 

 
  

 

ROMO, J. ; LILLO, R. E. ; FLORES, R.J. 

Homogeneity test for functional data based on depth measures, II Conference of the International Society 

on Nonparametric Statistics, CADIZ, ESPAÑA, 2014. 

 
  

 

ROMO, J. ; LILLO, R. E. ; MINGOTTI, N. 

Random walk testing for time series of functions , 21st International Conference on Computational 

Stastistics COMPSTAT 2014, Ginebra, SUIZA, 2014. 

 
  

 

ROMO, J. ; LILLO, R. E. ; MINGOTTI, N. 

A random walk test for functional time series, ASA Joint Statistical Meetings, Boston, ESTADOS 

UNIDOS DE AMERICA, 2014. 

 
  

 

ROMO, J. ; LILLO, R. E. ; VALENCIA, D.J. 

Spearman coefficient for functions , Third IWFOS, Stresa, ITALIA, 2014. 

 
  

 

RUIZ, C. 

Strategic Bidding of a Large Electricity Consumer: A Complementarity Approach, Informns Annual 

Meeting, San Francisco, ESTADOS UNIDOS DE AMERICA, 2014. 

 
  

 

RUIZ, C. 

Robust Transmission Expansion Planning, Informs Annual Meeting, San Francisco, ESTADOS 

UNIDOS DE AMERICA, 2014. 

 
  

 

RUIZ, C. 

Using Complementarity Modeling for Planning and Policy Analysis of Electricity & Energy Markets, 

Informs Annual Meeting, San Francisco, ESTADOS UNIDOS DE AMERICA, 2014. 

 
  

 

RUIZ, E.; PONCELA, P. 

Dimensionality: curse or blessing? An empirical assessment when estimating factors in DFM, 16th 

Advances in Econometrics Conference, Aarhus, DINAMARCA, 2014. 

 
  

 

RUIZ, E.; PONCELA, P. 

Dimensionality: curse or blessing? An empirical assessment when estimating factors in DFM, 

International Symposium of Forecasting, Rotterdam, HOLANDA - PAISES BAJOS, 2014. 

 
  

 

STRZALKOWSKA-KOMINIAK, E. 

 Goodness-of-fit for randomly censored data based on maximun correlation , 7th International 

Conference of the ERCIM WG on Computational and Methodological Statistics, Pisa, ITALIA, 2014. 
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  
 

STRZALKOWSKA-KOMINIAK, E.; MAHDIZADEH, M. 

Kaplan-Meier estimator based on ranked set samples, 2nd Conference of the International Society for 

NonParametric Statistics, CADIZ, ESPAÑA, 2014. 

 
  

 

TENA. J.D 

Mejorando la Educación entre todos, Curso de verano "Mejorando la educación entre todos", 

SANTANDER, ESPAÑA, 2014. 

 
  

 

TENA. J.D 

A bayesian nonparametric modelling to estimate students' response to ICT investment, XXXIX Simposio 

de la Asociación Española de Economía, PALMA DE MALLORCA, ESPAÑA, 2014. 

 
  

 

TENA. J.D 

Estimación del efecto causal del uso de ordenadores en los resultados delos estudiantes en la prueba 

PISA 2012, Mejorando la Educación entre todos, SANTANDER, ESPAÑA, 2014. 

 
  

 

TORRADO, N.; LILLO, R. E. ; WIPER, M. P. 

Stochastic modellings in software reliability, 3rd Stochastic Modeling Tecniques and Data Analysis 

International Conference(SMTDA 2014), Lisboa, PORTUGAL, 2014. 

 
  

 

Torres, R.; LILLO, R. E. ; LANIADO, H. 

Non-parametric directional multivariate value at risk , 2nd International Society of Non-Parametric 

Statistics Conference, CADIZ, ESPAÑA, 2014. 

 
  

 

Torres, R.; LILLO, R. E. ; LANIADO, H. 

A directional multivariate value at risk, 13th Latin-American Congress of Probability and Mathematical 

Statistics, Cartagena, COLOMBIA, 2014. 

 
  

 

Torres, R.; LILLO, R. E. ; LANIADO, H. 

Directional multivariate value at risk and copulas, 7th International Conference of the European Research 

Consortium for Informatics and Mathematics (ERCIM), Pisa, ITALIA, 2014. 

 
  

 

VALENCIA, D.J.; LILLO, R. E. ; ROMO, J. 

Correlation median for functions, 7th International Conference of the European Research Consortium for 

Informatics and Mathematics (ERCIM), Pisa, ITALIA, 2014. 

 
  

 

VELILLA, S. 

A new goodness-of-fit process for VARMA(p,q) models, 173th Annual Meeting of the American Statistical 

Association, Boston, ESTADOS UNIDOS DE AMERICA, 2014. 

 
  

 

VIRBICKAITE, A.; LOPES, E.F.; GALEANO, P. ; AUSIN, M. C. 

Particle learning for Bayesian non-parametric Markov switching stochastic volatility model, VIt 

Workshop in Time Series Econometrics, ZARAGOZA, ESPAÑA, 2014. 

 
  

 

VIRBICKAITE, A.; LÓPEZ, H.F.; AUSIN, M. C. ; GALEANO, P. 

Particle learning for Bayesian non-parametric Markov switching stochastic volatility model, Workshop 

Métodos Bayesianos'14, MADRID, ESPAÑA, 2014. 
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Actividades de cooperación internacional 
 

Acciones integradas y bilaterales 
 
  

 

ESPASA, A. 

Colaboracion en los informes trimestrales sobre la economía europea del European Forecasting Network. 

Duracion: de 2014 a 2014. 

Descripción:   

 
  

 

ESPASA, A. 

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

2014. 

Descripción:   

 
  

 

LILLO, R. E. 

Miembro de la Red de investigación internacional: STATMOS (Statistical Methods for Atmospheric and 

Oceanis Sciences). Duracion: de 2014 a 2014. 

Descripción:   

 

 

Actividades de formación y movilidad de personal investigador 
 

Estancias en otros centros 
 
  

 

BERNARDO D AURIA 

Título: Estancia en el Instituto de Ciencias Matemáticas (ICMAT) en Madrid,  para iniciar una 

colaboracion entre el Departamento de Estadística y el Centro ICMAT y crear un grupo de Probabilidad, 

Estadística e Investigación Operativa. 

Centro Externo: Instituto de Ciencias Matemáticas (ICMAT), Madrid 

País: ESPAÑA 

Duración: 01/09/2013 a 31/01/2014. 

 
  

 

DAVID DELGADO GOMEZ 

Título: Estancia de investigación: 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 

País: FRANCIA 

Duración: 01/09/2014 a 12/12/2014. 

 
  

 

DIEGO ARMANDO AYMA ANZA 

Título: Estancia de investigación, Estudiante Doctorado Visitante 

Centro Externo: BCAM Basque Center of Applied Mathematics 

País: ESPAÑA 

Duración: 24/11/2014 a 02/12/2014. 

 
  

 

DIEGO ARMANDO AYMA ANZA 

Título: Estancia de investigación : Programa de intercambio Jóvenes Investigadores BIOSTATNET 

Centro Externo: Fundación para el Fomento de la investigación Sanitaria y Biomédica 

País: ESPAÑA 

Duración: 20/10/2014 a 24/10/2014. 
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  
 

ISABEL MOLINA PERALTA 

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

University. 

Centro Externo: Carleton University 

País: CANADA 

Duración: 05/10/2014 a 20/10/2014. 

 
  

 

JUAN MIGUEL MARIN DIAZARAQUE 

Título: Estancia de investigación: Modelos de distribuciones a priori de referencia 

Centro Externo: University of Kent 

País: REINO UNIDO 

Duración: 07/2014 a 08/2014. 

 
  

 

MARIA HELENA LOPES MOREIRA DA VEIGA 

Título: Estancia por Research Grant Campus de Excelencia International Iberus en la Universidad Pública 

de Navarra 

Centro Externo: Universidad Pública de Navarra 

País: ESPAÑA 

Duración: 09/2014 a 11/2014. 

 
  

 

PEDRO GALEANO SAN MIGUEL 

Título: Estancia de investigación en el Departamento de Estadística e Investigación Operativa de la 

Universidad de Santiago de Compostela 

Centro Externo: Universidad de Santiago de Compostela 

País: ESPAÑA 

Duración: 14/12/2014 a 19/12/2014. 

 
  

 

RAUL ANDRES TORRES DIAZ 

Título: Estancia de investigación "Hydrological directional extreme value methods". Polytechnic of Milan 

Centro Externo: Polytechnic of Milan 

País: ITALIA 

Duración: 09/10/2014 a 21/01/2015. 

 

 


