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 On optimal test for rotational symmetry against new classes of hyperspherical distributions, Statistical 

Methods for Big Data, MADRID, ESPAÑA, 2018. 
 

  

  
 

GOMEZ, L.; MOLINA, E. 

Panorama estadístico sobre el trabajo doméstico: situación jurídico-laboral y socioeconómica; en: 

Segundo Seminario General sobre Trabajo Doméstico [Vídeo],, 2018. 

 

  

  
 

GONZALEZ-RIVERA, G.; LUO, Y.; RUIZ, E. 

Prediction regions for interval-valued time series; en: Symbolic Data Analysis Workshop SDA 2018: 

programme and abstracts: 18-20 October 2018, Polytechnic Institute of Viana do Castelo, PORTUGAL, 

2018. 
 

  

  
 

GUADA, A.; D AURIA, B.; GARCIA, E. 

Optimal stopping and Volterra type equations: application to the Brownian bridge, 8th International 

Conference on Mathematical and Statistical Methods for Actuarial Sciences and Finance, MADRID, 

ESPAÑA, 2018. 

 

  

  
 

GUERRERO, V. 

Making factor analysis interpretable, Workshop on Data Science. Instituro de Matemáticas de la 

Universidad de Sevilla, SEVILLA, ESPAÑA, 2018. 

 
  

  
 

GUERRERO, V. 

Enhancing interpretability in factor analysis by means of mathematical optimization, Statistical Methods 

for Big Data (SMBD2018), MADRID, ESPAÑA, 2018. 

 

  

  
 

GUERRERO, V. 

On Mathematical optimization to interpret factor analysis, 29th European Conference of Operational 

Research (EURO2018), ESPAÑA, 2018. 

 

  

  
 

GUERRERO, V.; CARRIZOSA, E.; GUERRERO, V.; ROMERO, D.; SANTORRA, A. 

Enhancing interpretability in factor analysis by means of mathematical optimization; en: XXXVII 

Congreso Nacional SEIO, XI Jornadas de Estadística Pública: Oviedo, 29 mayo-1 junio 2018, 

UNIVERSIDAD DE OVIEDO,, 2018. 

 

  

  
 

GUERRERO, V.; CARRIZOSA, E.; ROMERO, D. 

MINLP to visualize dynamic proximities and frequencies; en: 23rd International Symposium on 

Mathematical Programing: ISMP 2018, Bordeaux, 2018. 

 

  

  
 

IEVA, F.; PAGANONI, A.M.; ROMO, J.; TARABELLONI, N. 
On robust nonparametric techniques for dealing with the analysis of high dimensional data; en: 12th 

International Conference on Computational and Financial Econometrics (CFE 2018) and 11th 

International Conference of the ERCIM (European Research Consortium for Informatics and 

Mathematics) Working Group onComputational and Methodological Statistics (CMStatistics 2018): 

programme and abstracts: University of Pisa, Italy, 14-16 december 2018, ECOSTA ECONOMETRICS 

AND STATISTICS, 2018. 

 

  

  
 

JIMENEZ, R.J. 

A depth-based method fot functional time series forecasting, ISNPS2018, SALERNO, ITALIA, 2018. 
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  
 

JIMENEZ, R.J. 

Exploratory functional data analysis from depth-based neighbourhoods, CMStatistics2018, Pisa, 
ITALIA, 2018. 

 

  

  
 

LARIA, J.C.; LILLO, R.E.; AGUILERA, M.D.C. 

Influence of grouping in the sparse-group lasso regularization method; en: XXXVII Congreso Nacional 

SEIO, XI Jornadas de Estadística Pública: Oviedo, 29 mayo-1 junio 2018,, 2018. 

 

  

  
 

LILLO, R.E. 

Detección de atípicos para datos funcionales masivos, XXXVII Congreso Nacional de Estadística e 

Investigación Operativa y XI Jornadas de Estadística Pública, OVIEDO, ESPAÑA, 2018. 
 

  

  
 

LILLO, R.E.; AGUILERA, M.D.C.; LARIA, J.C. 

A variable selection approach in High dimensional problems, Statistical Methods for Big Data 

(smbd2018), MADRID, ESPAÑA, 2018. 

 

  

  
 

LILLO, R.E.; AGUILERA, M.D.C.; MENDEZ, A. 

The sparse group LASSO regularization method in quantile regression models; en: XXXVII Congreso 

Nacional SEIO, XI Jornadas de Estadística Pública: Oviedo, 29 mayo-1 junio 2018, UNIVERSIDAD DE 

OVIEDO,, 2018. 

 
  

  
 

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

Robust regression using a robust Mhalanobis distance based on Shrinkage estimators, Statistical 

Methods for Big Data (smbd2018), MADRID, ESPAÑA, 2018. 

 

  

  
 

LILLO, R.E.; LARIA, J.C.; AGUILERA, M.D.C. 

Regularization parameter selection for the sparse-group lasso, III Jornadas Científicas de Estudiantes de 

la Sociedad Española de Biometría (SEB), BILBAO, ESPAÑA, 2018. 

 

  

  
 

LILLO, R.E.; RAMÍREZ, J.; YERA, Y.G. 

Findings about the BMMPP for modelimg dependent and simultaneous data in reliability and queueing 

systems, 10th International Conference on Mathematical Methods in reliability, Grenoble, FRANCIA, 

2018. 

 

  

  
 

LILLO, R.E.; YERA, Y.G.; RAMÍREZ, J. 

Simultaneous risk events modeling by the batch markov-modulated Poission process, 7th Workshop on 

risk management and insurance (RISK2018), SANTANDER, ESPAÑA, 2018. 

 

  

  
 

LILLO, R.E.; YERA, Y.G.; RAMÍREZ, J. 
A bivariate Markov arrival process, 13th International Conference on ordered statistical data (OSD2018), 

CADIZ, ESPAÑA, 2018. 

 

  

  
 

LOPES MOREIRA, M.H.; RAMOS, S.; TAAMOUTI, A.; WANG, C. 

Quantile consumption-capital asset pricing model; en: 12th International Conference onComputational 

and Financial Econometrics (CFE 2018) and 11th International Conference of theERCIM (European 

Research Consortium for Informatics and Mathematics) Working Group on Computational and 

Methodological Statistics (CMStatistics 2018): programme and abstracts, ESPAÑA, 2018. 

 

  

  MARIN, J.M.; DE ZEA, P.; LOPES MOREIRA, M.H. 
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 Data cloning estimation for asymmetric stochastic volatility models; en: 12th International Conference 

onComputational and Financial Econometrics (CFE 2018) and 11th International Conference of 
theERCIM (European Research Consortium for Informatics and Mathematics) Working Group on 

Computational and Methodological Statistics (CMStatistics 2018): programme and abstracts, ECOSTA 

ECONOMETRICS AND STATISTICS, 2018. 

 

  

  
 

MIRANDA, K.A.; MANJON, M.; MARTÍNEZ, O. 

Growth, heterogeneous technological interdependence, and spatial externalities: theory and evidence; 

en: Actas del congreso,, 2018. 

 

  

  
 

MOLINA, E.; CASTRO, J.; GOMEZ, D.; TEJADA, J. 
Game theoretical centrality in social networks with multi-valued, 29th European Conference on 

Operational Research EURO-2018, VALENCIA, ESPAÑA, 2018. 

 

  

  
 

MOLINA, I. 

Poverty mapping in small areas, Workshop on Data Science, SEVILLA, ESPAÑA, 2018. 

 

  

  
 

MOLINA, I. 

A review of small area estimation methods for poverty mapping, 10º Colloque Francophone sur les 

Sondages, Lyon, FRANCIA, 2018. 

 
  

  
 

NGUYEN, H.; AUSIN, M. C.; GALEANO, P. 

Variational bayesian inference for high dimensional factor copulas, Workshop on Financial 

Econometrics, Orebro, SUECIA, 2018. 

 

  

  
 

NGUYEN, H.; GALEANO, P. 

Variational inference for high dimensional structured factor copulas; en: 12th International Conference 

on Computational and Financial Econometrics (CFE 2018) and 11th International Conference of the 

ERCIM (European Research Consortium for Informatics and Mathematics) Working Group 

onComputational and Methodological Statistics (CMStatistics 2018): programme and abstracts: 
University of Pisa, Italy, 14-16 december 2018, ECOSTA ECONOMETRICS AND STATISTICS, 2018. 

 

  

  
 

NIÑO-MORA, J. 

Numerical instability in average reward Markov decision processes, 23rd International Symposium on 

Mathematical Programming (ISMP 2018), Bordeaux, FRANCIA, 2018. 

 

  

  
 

NIÑO-MORA, J. 

Numerical instability in average reward Markov decision processes, 29th European Conference on 

Operational Research (EURO 2018), VALENCIA, ESPAÑA, 2018. 

 
  

  
 

PEÑA, D. 

Clustering by subspace projection, Kagawa International Symposium, JAPON, 2018. 

 

  

  
 

PEÑA, D. 

Clustering time series by dependency, Tsinghua Sanya International Mathematics Forum (TSIMF), 

CHINA, 2018. 

 

  

  
 

PEÑA, D. 
Forecasting with dynamic factor models, Waseda International Symposium, JAPON, 2018. 
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  
 

PEÑA, D. 

Dynamic quantiles in time series, IMS-Vilnius Conference 2018, LITUANIA, 2018. 

 

  

  
 

PEÑA, D. 

Quantiles for high dimensional time series, Workshop on recent development of time series and 

econometrics, Copenhagen, DINAMARCA, 2018. 

 

  

  
 

PEÑA, D. 

On statistical learning, Conference in data analysis in honor of Domenico Piccolo, Nápoles, ITALIA, 
2018. 

 

  

  
 

PEÑA, D. 

Recent advances in high dimensional time series, Conference on Statistical learning of high-dimensional 

dependent data, ESTADOS UNIDOS DE AMERICA, 2018. 

 

  

  
 

ROMERA, M. R. 

Efectos cuantitativos del impacto de las universidades en su entorno, Jornada sobre el Impacto económico 

y social de las universidades en su entorno, MADRID, ESPAÑA, 2018. 

 
  

  
 

ROMO, J. 

New developments on robustness and functional data analysis; en: 12th International Conference on 

Computational and Financial Econometrics (CFE 2018) and 11th International Conference of the ERCIM 

(European Research Consortium for Informatics and Mathematics) Working Group onComputational and 

Methodological Statistics (CMStatistics 2018): programme and abstracts: University of Pisa, Italy, 14-16 

december 2018, ECOSTA ECONOMETRICS AND STATISTICS, 2018. 

 

  

  
 

ROMO, J. 

Recent advances in complex data analysis. Organizador de la sesión, 4th Conference of the International 
Society for Nonparametric Statistics, Salerno, ITALIA, 2018. 

 

  

  
 

RUIZ, C.; FALBO, P. 

Spot market, futures and risk management in the integration of renewable resources, EURO 2018: 29th 

European Conference on Operational Research, VALENCIA, ESPAÑA, 2018. 

 

  

  
 

RUIZ, E.; GONÇALVES, J.H.; GONZALEZ-RIVERA, G.; LOPES MOREIRA, M.H. 

Testing for VIX forecast densities: A Generalized Autocontour approach, Mathematical and Statistical 

Methods for Actuarial Sciences and Finance (MAF), MADRID, ESPAÑA, 2018. 

 
  

  
 

VICENTE, J.D. 

Growth in Stress, 38th International Symposium on Forecasting Boulder, ESTADOS UNIDOS DE 

AMERICA, 2018. 

 

  

  
 

VICENTE, J.D. 

Looking for gender bias; en: 12th International Conference onComputational and Financial Econometrics 

(CFE 2018) and 11th International Conference of the ERCIM (European Research Consortium for 

Informatics and Mathematics) Working Group onComputational and Methodological Statistics 

(CMStatistics 2018): programme and abstracts, ECOSTA ECONOMETRICS AND STATISTICS, 2018. 
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  
 

YERA, Y.G. 
A bivariate markov arrival process, OSD2018, 13th International Conference on ordered statistical data, 

CADIZ, ESPAÑA, 2018. 

 

  

  
 

YERA, Y.G. 

Modeling dependent and simultaneous risk events via Batch Markov-Modulated poisson process, 

MAF2018, Eigth Internationa Conference on Mathematical and Statistical Methods for Actuarial 

Sciences and Finance, ESPAÑA, 2018. 

 

  

  
 

YERA, Y.G.; LILLO, R.E.; RAMÍREZ, J. 
Simultaneous and correlated events modelled by the Batch Markov-Modelated Poisson Process; en: Book 

of abstracts: StochMod18: Lancaster University, 13-15 June 2018, LANCASTER UNIVERSITY, 

REINO UNIDO, 2018. 

 

 

Actividades de formación y movilidad de personal investigador 

 

 

Estancias en otros centros 
  

  
 

BERNARDO D AURIA 

Título: Estancia de investigación en la University of New York of Abu Dhabi 

Centro Externo: University of New York of Abu Dhabi 

País: EMIRATOS ARABES UNIDOS 

Duración: 22/08/2018 a 31/12/2018. 

 

  

  
 

JAVIER DE VICENTE MALDONADO 

Título: Estancia de investigación en el Department of Statistics. London School of Economics and 

Political Science. 

Centro Externo: London School of Economics and Political Science 
País: REINO UNIDO 

Duración: 27/04/2018 a 27/06/2018. 

 

  

  
 

MARIA HELENA LOPES MOREIRA DA VEIGA 

Título: Estancia "Quantile consumption-capital asset pricing model". Depto de Finanzas, Essec Business 

School 

Centro Externo: Essec Business School 

País: FRANCIA 

Duración: 10/01/2018 a 17/01/2018. 

 

  

  
 

MARIA HELENA LOPES MOREIRA DA VEIGA 

Título: Estancia " Reexaming financial and economic pediitability with new estimators of realized 

variance and variance risk premium". Dpto de Economía, University Southern Denmark 

Centro Externo: University Southern Denmark 

País: DINAMARCA 

Duración: 01/06/2018 a 07/06/2018. 

 

  

  
 

MARIA HELENA LOPES MOREIRA DA VEIGA 

Título: Estancia "Estimating threshold stochastic volatility models using integrated nested Laplace 

approximations". Depto de Estadística, Universidade de Lisboa 
Centro Externo: Universidade de Lisboa 
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País: PORTUGAL 

Duración: 01/03/2018 a 05/03/2018. 
 

  

  
 

PEDRO GALEANO SAN MIGUEL 

Título: Estancia de investigación en el Departamento de Análisis Matemático, Estadística e Investigación 

Operativa. Universidad de Santiago de Compostela. 

Centro Externo: Universidad de Santiago de Compostela 

País: ESPAÑA 

Duración: 15/10/2018 a 18/10/2018. 
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