DANIEL PENA

Born: June, 9th 1948 in Madrid, Spain
Address: Universidad Carlos III de Madrid,
¢/ Madrid 126,

email:
Web page :
http://halweb.uc3m.es/esp/Personal /personas/dpena/dpenaweb.html

GETAFE, 28903; Tf: 91 624 9515;
daniel.pena@uc3m.es;

EDUCATION

Universidad Politécnica de Madrid : Ph. D, 1976 and Master (Ingeniero
Industrial) in Industrial Engineering, 1970

Universidad Complutense de Madrid: Master in Statistics (Diplomado Grado
Superior), 1975, Graduate (Diplomado) in Sociology, 1971

Harvard University: ITP Business Administration 1972

CURRENTLY

Emeritus Professor Department of Statistics, Universidad Carlos III de Madrid.

PREVIOUS POSITIONS
e Director UC3M-BS Institute of Financial Big Data (2015-2018)
e Rector, Universidad Carlos III de Madrid (2007-2015)
e Head of the Department of Statistics, Universidad Carlos III de Madrid (2004-2007)
e Visiting Professor - Graduate School of Business, University of Chicago (1987,

1999, 2001)

Founding Chairman of the Department of Statistics, Universidad Carlos III de
Madrid (2004 - 2007)

Chairman of the Department of Statistics and Econometrics, Universidad Carlos III
de Madrid (1997 - 2000)

Vice-Rector - Universidad Carlos III de Madrid (1993-96).

Founding Chairman of the Department of Statistics and Econometrics, Universidad
Carlos III de Madrid (1991-93)

Founding Chairman of the Department of Economics, Universidad Carlos III de
Madrid (1990-91)

Professor of Statistics Universidad Carlos Il de Madrid (1991-)
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e Professor of Statistics and Director of the Statistics Lab, Universidad Politécnica de
Madrid (1981-90)
e Visiting Professor, University of Wisconsin-Madison (1983-84)
e Associate Profesor, Universidad Politécnica de Madrid (1978-80)
e Assistant Professor, Universidad Politécnica de Madrid (1972-78)

Ph. D. COURSES and RESEARCH SEMINARS
a) Spain

U. Auténoma de Madrid, U. Complutense de Madrid, U. Politécnica de Madrid, U.
Carlos III de Madrid, U. Politécnica de Catalufia, U. Pompeu-Fabra, U. Autobnoma de
Barcelona, U. de Barcelona, U. del Pais Vasco, U. de Granada, U. de Sevilla, U.
Almeria, U. Jaén, U. Cérdoba, U. de Cadiz, U. de Malaga, U. Politécnica de Valencia,
U. de Valencia, U. Jaume I de Castellén, U. Alicante, U. Santander, U. Menéndez-
Pelayo, U. de Navarra, U. Publica de Navarra, U. de Santiago de Compostela, U. La
Corufia, U. de Oviedo, U. Zaragoza, U. Valladolid, U. Salamanca, U. Murcia, U.
Cartagena, U. La laguna, U. Las Palmas, U. Castilla-La Mancha, U. CEU San Pablo, U
de Alcal3, U. de las islas Baleares, U. Huelva. Real Academia de Ciencias Exactas,
Fisicas y Naturales; Real Academia de Ingenieria

b) Abroad

University of Wisconsin-Madison, (1983, 87, 99, EE. UU), Universidad de Roma,
(1986, Italia), Universidad de Napoles, (1986, Italia), Instituto Europeo de
Florencia, (1988, Italia), University of Toronto, (1988, 89, 91, Canada), University
of Chicago, (87, 99, 01 EE. UU), University of Minnesota, (87, EE. UU), Carnegie-
Mellon University, (89, EE. UU), Universidad Nacional de Colombia, (Bogota, 88),
Universidad de Antofagasta, (90, Chile), Universidad Catolica de Chile, CIENES, (90,
Chile), Stanford University, (90, EE. UU), Universidad Federico Santa Maria de
Valparaiso, (91, Chile), Universidad Libre de Bruselas, (92, Bélgica), Universidad de
Buenos Aires, (92, 98, 99 Argentina), Universidad de las Américas de Puebla (92,
Méjico), Conservatoire National d’Artes et Metiers (95, Paris), Universidad de
Tucuman, (96, Argentina), California State University, (96, EE.UU.), Université
Catholique de Lovaine, (97, Bélgica), Tilburg University (97, Holanda),
Universidad de Konstanz (98, Alemania), Academia Sinica (98, Taipei),
Universidad de Yunan (98, China), Universidad de Dortmund (98, Alemania),
Cambridge University (98, UK), Universidad Politécnica Nacional de Quito (99,
Ecuador), Trinity College (2000, Irlanda), Instituto Tecnolégico Auténomo de
México (2001, México), Escuela de Probabilidad y Estadistica (Guanajuato, Mexico
2001), University of Illinois (2001, Urbana-Champain), Université de Aix-
Marseille, GREQAM (2003, Francia), Lancaster University (2003, UK), Universidad
de Dortmund (2003, Alemania), Universidad Federico Il de Napoles (2003, Italia),
Universidad de Roma La Sapienza (2003, Italia), Universidad Técnica de Lisboa
(2003, Portugal), Universidad de Buenos Aires (2004, Argentina), Université de
Toulouse II (2004, Francia), Universidad de Leuven (2005, Belgica), Universidad
de Parma (2005, Italia), Universidad de Roma La Sapienza (2005 Italia),
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Universidad Nacional de Colombia, (2005, Santafé de Bogota, Colombia),
University of Liverpool (2006, UK), Universidad de Buenos Aires (2006,
Argentina), Universidad de Dortmund (2006, Alemania), Universidad Nacional de
Cordoba (Argentina, 2006). U. Lisboa (2007, Portugal), U. Coimbra (2008,
Portugal), U. de Budapest (2008, Hungria), U. de Cartagena (2008, Colombia), U. de
Campinas (2012, Brasil), Universidad de Buenos Aires (2013, 2014 Argentina), U.
Dortmund, (2015, Alemania), U. British Columbia (2015, Canada), U. de Lisboa
(2017, Portugal), U. Chicago (2017, EEUU), U. Libre de Bruxells (2017, Bélgica), U.
Hong-Kong (2018, China), London School of Economics (2018, Gran Bretafia), U.
Waseda, (2018, Japén). U. de Chicago (2018), KAUST (2019), U. de Bolonia (2019).
U. Nacional de Colombia (2021),

THESIS SUPERVISION

31. Matias Avila (in progress): Modelling Seasonal Time Series with Deep Learning
using air pollution data (co-directed with Andrés Alonso).

30. Angela Caro (2019): Prediccion with modelos factoriales dinamicos. Universidad
Carlos III de Madrid, (co-directed with Maximo Camacho).

29 Stevenson Bolivar (2019) : Contrastes sobre el numero de factores en modelos
factoriales dinamicos. Universidad de Bogota, (co-directed with Fabio Nieto).

28. Duvan Castafio (2018): Dynamic Factor Models with loading matrices changing
over time. Universidad de Sao Paulo, (co-directed with Chang Chiann).

27. Carolina Rendén (2017): Clustering by projections in multivariate and functional
data (co-directed with Javier Prieto).

26. Dr. Adolfo Alvarez (2014): Recombining observations in cluster analysis: The
SAGRA method. Universidad Carlos III de Madrid.

25. Dra. Ana Laura Badagian (2013): Analisis espectral de procesos localmente
estacionarios, Universidad Carlos III de Madrid (co-directed with Regina Kaiser,
UC3M)

24. Dra. Betsabé Pérez Garrido (2012): Influencia y Sensibilidad en modelos mixtos
with efectos fijos y aleatorios, Universidad Carlos Il de Madrid (co-directed with Isabel
Molina UC3M)

23. Dr. Miguel Angel Bermejo (2011): Modelos no lineales de series temporales,
Universidad Carlos III de Madrid (co-directed with Ismael Sanchez, UC3M)

22. Dra. Andrea Giuliodori (2011): Analisis estadistico de imagenes. Universidad
Carlos III de Madrid (co-directed with Rosa Lillo, UC3M)



21. Dra. Ester Gonzalez (2011): Componentes independientes en series temporales
multivariantes. Universidad Carlos Il de Madrid (co-directed with Antonio Garcia
Ferrer, UAM).

20. Dr. José Eliud Silva (2010): Predicciéon with restricciones en series temporales.
Universidad Carlos III de Madrid. (co-directed with Victor Guerrero. ITAM, México).

19. Dra. Julia Viladomat (2009): Cluster y reduccion de la dimensionalidad en
grandes bases de datos. Universidad Carlos Il de Madrid. (co-directed with Javier
Prieto, UC3M).

18. Dr. Jorge Caiado (2006): Cluster en series temporales. Universidad de Lisboa. (co-
directed with Nuno Crato).

17. Dra. Maria Elsa Correal (2006): Modelo Factorial dinamico por umbrales.
Universidad Nacional de Colombia. (Co-directed with Jorge Martinez).

16. Dra. Moénica Benito (2006): Técnicas estadisticas de tratamiento de imagenes.
Universidad Carlos III de Madrid.

15. Dra. Dolores Redondas (2004): Promedio Bayesiano de Modelos. Universidad
Carlos III de Madrid.

14. Dr. Pedro Galeano (2004): Atipicos, Cambios estructurales y Discriminacion en
Series temporales multivariantes. Universidad Carlos III de Madrid.

13. Dra. Angeles Carnero (2003): Atipicos en Modelos GARCH y de Volatilidad
Estocastica. Universidad Carlos III de Madrid (Co-directed with Esther Ruiz). .

12. Dr. Julio Rodriguez (2002): Contribuciones al estudio de la Heterogeneidad y la
Dependencia. Universidad Carlos Il de Madrid.

11. Dr. Andrés Alonso (2001): Métodos de Remuestreo y Datos atipicos en series
temporales. Universidad Carlos III de Madrid. (Co-directed with Juan Romo).

10. Dra. Pilar Poncela (1998): Contrastes de Factores Comunes en Series Temporales
Multiples. Universidad Carlos Il de Madrid.

9. Dr. Luis Manzanedo (1997): Cointegracion y Reduccion de la Dimensionalidad en
Series Temporales Multiples. Universidad Auténoma de Madrid.

8. Dra. Pilar Rivera (1997): La Medicion de Constructos a través de modelos de
ecuaciones estructurales with variables latentes: Una aplicaciéon empirica a la calidad
percibida. Universidad de Zaragoza. (Co-directed with Alberto Lafuente).

7. Dr. Ismael Sanchez (1996): La funcién de error cuadratico de prediccion fuera de la
muestra como herramienta diagndstica en modelos de series temporales.
Universidad Carlos III de Madrid.

6. Dra. Maria Jesus Sanchez (1995): Cambios de estructura y secuencias de valores
atipicos en series temporales. Su influencia en la estimacién y en la prevision.
Universidad Politécnica de Madrid.



5. Dra. Ana Justel (1995): Algoritmos Adaptativos de Gibbs Sampling para la
identificacién de la heterogeneidad en regresion y series temporales. Universidad
Carlos III de Madrid.

4. Dr. José Mira Mcwilliams (1995): Modelos Estadisticos para la aproximacién
eficiente de c6digos complejos. Una aplicacion al c6digo Melcor. Universidad
Politécnica de Madrid.

3. Dra. Teresa Villagarcia (1989): Analisis de Datos de Supervivencia: una aplicacion
a la estimacién del desempleo en Espafia. Universidad Politécnica de Madrid.

2. Dr. Candido Pafieda (1986): Cantidades y valores afiadidos en el movimiento
pecuario: un estudio de series temporales. Universidad de Oviedo.

1. Dr. Luis Arimany de Pablos (1984): La Demanda de Fuel-oil en Espafia. ETSI]I,
Universidad Politécnica de Madrid.

PERIODICALS

Associate Editor, International Journal of Forecasting (2019-2020)

Associate Editor, Journal of Statistical Planning and Inference (2006-2011)
Associate Editor, Statistica Sinica (2005- 2009)

Associate Editor, Statistical Modelling: An International Journal (2000- 2007).
Editeur Associé, Journal de la Societé Francaise de Statistique (1999- 2007)
Associate Editor, Estadistica (1997 - 2007).

Associate Editor, TEST (1995 -2004)

Associate Editor, Journal of Business and Economic Statistics (1995 -2001)
Director, Estadistica Espafiola (1986-1995).

Editorial Board, Investigaciones Econémicas (1986 - 1992).

HONORS

Académico Numerario de la Real Academia de Ciencias de Espafia, 2021.
BBVA-SEIO Prize 2021 for the Best Contribution in Statistics and Operation
Reseach to Data Science for the article “Clustering time series by linear
dependency, Alonso and Pefia, Statistics and Computing, 2019.

National Prize in Statistics of Spain, 2020.

Member of the Spanish Science Academy (Real Academia de Ciencias de Espafia,
Académico Correspondiente Nacional). 2018

Medal, University Carlos III of Madrid, (2015)

Medal, Spanish Statistical and Operation Research Society (2014)

Price Jaime I in Economics (2011).

Price Engineer of the Year (2011).

Lifetime Career Award, Alumni ETSII-UPM, 2010.

Youden Prize for the best article in Technometrics, ASQ, (2006)

Fellow, American Statistical Association (2006)

Fellow, Institute of Mathematical Statistics (2000)



6
Research Grants CICYT, Spain (1987-92, 1992-95, 1996-99, 2000-03, 2003-7,
2007- 2012,2012-2015).
Elected member, International Statistical Institute (1986)
Fellow, Royal Statistical Society (1984)
Fellow, Mathematics Research Center, University of Wisconsin, Madison
(1983/1984)
Fulbright Scholarship (1983)
DYNA Research Award, ANII (1977)

PROFESSIONAL SERVICES

Member of the High Council for Research in Spain (2007-2010)

Member of the Spanish Advisory Board in Statistics (92-95, 07-11).

Member of the Council, Institute of Mathematical Statistics (2005-07).

Member of the American Statistical Association Committee on International
Relations (2003-2007); Vice-chair (2005-07)

Member of European Committee, Bernoulli Society (2002-2004)

President of European Courses in Advanced Statistics (ECAS), (1998-2002).
Member of the Board of Directors, Inter. Soc. for Bayesian Analysis, (1998- 2000)
Vice-president, Inter-American Statistical Institute (1998-2000).

Member of the Executive Board, European Courses in Advance-Statistics. (1990-
9),

President of the Spanish Statistical Society (1989-92).

President of the Committee on Statistical Methods, Spanish Association for Quality
Control (1988-91).

Member Committee on Fellows, IMS (2006-2008)

Member of the Organizing (OC) or Scientific (SC) Committee in the following
meetings:

Jornadas Nacionales de Series Temporales. EOI Business School (President
SC, Madrid, Spain 1979) Reunién Nacional de la Sociedad Espafiola de
Estadistica e Investigacién Operativa. (SC Alicante, Spain, 1988); Reunién
Nacional de la Sociedad Espafiola de Estadistica e Investigacion Operativa.
(President SC and Segovia, Spain, 1991 OC). SNF/NBER International Meeting
on Time Series. (President OC Madrid, Spain, 1989), European Meeting of
Statisticians: (SC Barcelona, 1991). ECAS Course on Design of Experiments
(President SC, Séte, France 1991), ECAS Course on Longitudinal Data Analysis
(SC, Milton Keynes, 1995), ECAS Time Series course in Spain (President SC
and OC, 1997), ECAS course on environmental statistics (SC, Sweden, 1999),
World Meeting of the International Bayesian Society (SC, Crete, 2000),
Bernoulli Society Meeting (SC Cuba, 2001), CLAD (SC Florence, Italy, 2006),
International Symposium in Forecasting, ISF2006, (SC, Santander, Spain
2006). ICORS (SC, Argentina 2007).

Committee of Quality Evaluation of the following Spanish universities: Autbnoma
de Barcelona (President, 2000), Huelva (President, 2003) and Sevilla (Member,
2005).
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e Member of the European Team for evaluating the Departments of Economics in
[talian Universities (CVIR, 2005).

e Founding Head: Department of Quantitative Methods and Computer Science, EOI
Business School (1976-80); Statistics Laboratory, the School of Industrial
Engineering, UPM (1987-1990), Department of Economics, Universidad Carlos III
(1990/91), Department of Statistics and Econometrics, Universidad Carlos III de
Madrid (1991/92), Department of Statistics, Universidad Carlos III de Madrid
(2004/5)

e Member of the Founding Board of Directors - Universidad Carlos III de Madrid and
Vice-Rector for Academics and Students (1992/1995). Rector of the University
(2007/2015).

e Director: Master in Quality (since 1997), Universidad Carlos III de Madrid; Course
on Statistical Methods for Researchers, National Research Council (Consejo
Superior de Investigaciones Cientificas) (87-94); Course on Quantitative Methods
for Historians (1987-95), Fundacion Sanchez-Albornoz, Avila.

e Member Scientific Committee: Fundacion de Estudios de Economia Aplicada,
FEDEA, (1993-2007).

COSULTING and KNOWLEDGE TRANSFER

e Private companies: Standard Eléctrica. IBM, Unilever (SAD), Pegaso, Aerolineas
Argentinas, Caja de Ahorros de Guipuzcoa, Bernabe Biosca S.A., Explosivos Rio
Tinto, ERT-Consultores, RENFE, UNESA, INTELSA, FEMSA-BOSCH, Red
Eléctrica de Espafia, BBVA, Ericsson, Sorono, Fundacion BBVA, STL, DIA,
Banco Santander, FUNCAS.

e Public sector : Ministerio de Economia; Ministerio de Hacienda; Secretaria de
Estado de Hacienda; Ministerio de Industria y Energia; Ministerio de Sanidad y
Consumo; Instituto Nacional de Estadistica; Ministerio de Obras Publicas y
Transportes, Banco de Espafia.

DIRECTION OF RESEARCH

e Director of Research Projects financed by the Spanish Goberment (Proyectos de
Investigacion nacionales, MEC, MCYT,CYCIT, ANI) during 37 consecutive years.
(82-85; 86-89; 88-91; 91-94; 94-96; 96-99; 00-03; 03-06; 07-12;13-16;16-19).

e Director of Research Projects financed by the Province Goberment (Comunidad
de Madrid, 2004, 05, 06, 07)

e Director Research Projects financed by private sector (Fundacién BBVA (2003-
05), FUNCAS (2018-2020).

e Director of the Spanish group in UE research projects: Economic Applications of
Time Series (1995-1998), Factor Models (1998-2001).

e Director of the Spanish group in the UE network SACD (Statistical Analysis of
Complex Data), financed by the European Science Foundation (2004-08).



CONFERENCES
(Only Invited and Keynote lectures are listed)

1.

2.

10.
11.
12.
13.
14.
15.
16.
17.
18.
19.
20.
21.
22.

23.

[ International Meeting on Bayesian Statistics (Valencia, Spain 1979). Invited
Speaker.

Conference on Teaching Statistics for Engineering Education (lowa, USA 1984).
Invited Speaker.

International Meeting of Statistics in the Basque Country (Bilbao, Spain 1985).
Invited Speaker.

Second International Catalan Symposium on Statistics (Barcelona, Spain 1986).
Invited Speaker.

[II International Meeting on Bayesian Statistics (Altea, Spain 1987). Invited
Discussant and session Chairman.

NSF Meeting on Time Series - University of North Carolina (North Carolina, USA
1987). Invited Speaker.

NSF Meeting on Time Series - University of Chicago (Chicago, IL, USA 1988).
Invited Speaker and Session Chairman.

NBER/NSF Meeting on Time Series (U. P. Madrid 1989), Invited Speaker and
Session Chairman.

Congreso Nacional de Matematicas de Marruecos (Rabat, Moroco 1990). Invited
Speaker.

[V International Meeting on Bayesian Statistics (Pefiiscola, Spain 1991). Invited
Speaker.

European Meeting of Statisticians (Barcelona, Spain 1991). Invited Speaker.
Congreso Latinoamericano de Estadistica (Valparaiso, 1991). Invited Speaker.
Journeés de Statistique (Brussels, Belgium 1992). Invited Speaker.

10th Symposium on Computational Statistics (Neuchatel, Switzerland 1992).
Invited Speaker.

Joint Meeting of the American Statistical Association and the IMS (Boston, MA,
USA 1992). Invited Speaker.

Primer Congreso Iberoamericano de Estadistica (Caceres, Spain 1992). Invited
Speaker.

Foro de Estadistica (Puebla, Mexico, 1992). Invited Speaker.

Meeting of the Psychometric Society (Barcelona, Spain 1993). Invited Speaker.

II Congreso Latinoamericano de Estadistica (Buenos Aires, Argentina 1993).
Invited Speaker.

V International Meeting on Bayesian Statistics (Alicante, Spain 1994). Invited
Discussant and session Chairman.

Conference: Making Statistics More Effective in Schools of Business (Sacramento,
CA, USA 1995). Keynote Speaker.

50th Session International Statistical Institute (Beijing, China 1995). Invited
Speaker.

International Workshop on Service Quality (Madrid, Spain 1996). Invited Speaker.
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24. International Workshop on Descriptive Multivariate Analysis (Salamanca, Spain
1996). Invited Speaker.

25.NSF/NBER Time Series Seminar - Duke University (Durham, NC, USA 1997).
Invited Speaker.

26.Reunion Internacional de Estrategias de Calidad en la Universidad (Barcelona,
Spain 1998). Invited Speaker.

27.Taipei International Statistical Symposium (Taipei, Taiwan 1998). Keynote
Speaker.

28. Statistica Sinica Meeting. (Yunan, China, 1998). Invited Speaker.

29. Congreso Iberoamericano de Estadistica (Cérdoba, Argentina, 1998). Invited
Plenary Speaker.

30. Austrian Meeting of Statistics and Econometrics (Vienna, Austria 1999). Invited
Speaker.

31. American Society for Quality (Anaheim, CA, USA 1999). Invited Speaker.

32.1 Congreso de la Sociedad Ecuatoriana de Estadistica (Quito, Ecuador 1999).
Invited Plenary Speaker.

33. Xxéme Rencontre Franco-Belge, (Brussels, Belgium 1999). Invited Speaker.

34. International Symposium on Forecasting (Lisbon, Portugal 2000). Keynote
Speaker.

35. Controlling Complexity for Strong Stochastic Dependencies (Mathemstisches
Insitut Oberwalfach, Germany, 2000). Invited Speaker.

36. Escuela de Probabilidad y Estadistica. Center for Mathematical Research — CIMAT.
(Guanajuato, Mexico 2001). Invited Speaker.

37.International Meeting on Contemporary Data Analysis. (Buenos Aires, Argentina
2001). Invited Speaker.

38.9th Escola de Series temporais y econometria (Minas Gerais, Brazil 2001). Invited
Speaker.

39. The 53th Session of the International Statistical Institute (Seoul, Korea. 2001).
Invited Speaker

40. Congreso Latinoamericano de Probabilidades y Estadistica (CLAPEN) (La Habana,
Cuba 2001). Invited Speaker.

41.VII International Meeting on Bayesian Statistics (Tenerife, Spain 2002). Invited
Speaker.

42.Colloquium in Honour of Prof. Durbin (Amsterdam, Holland 2002). Invited
Speaker.

43.NSF/NBER Time Series Seminar - University of Chicago (Chicago, IL, USA 2003).
Invited Speaker.

44.Time Series Conference - Universita Federico Il di Napoli (Naples, Italy 2003).
Invited Speaker.

45. Multivariate Time Series Conference - University of Heidelberg (Heidelberg,
Germany 2004). Invited Speaker.

46. 36t Journees des Statistique - INRA (Montpellier, France 2004). Invited Speaker.

47.6% World Congress of Bernoulli Society and 67t Meeting of Institute of
Mathematical Statistics (Barcelona, Spain 2004). Invited Speaker.

48. International Conference on Distribution Theory, Order Statistics and Inference in
Honor of Barry Arnols (Santander, Spain 2004). Invited Speaker.

49. Compstat’ 04 - International Meeting on Computational Statistics (Prague, Czech
Republic 2004). Invited Speaker and Session Organizer
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50.Joint Meeting of the American Statistical Association and IMS (Toronto, Canada
2004). Invited Speaker.

51. Annual Meeting of the Portuguese Statistical Society (Evora, Portugal 2004).
Invited Plenary Speaker

52.1st Joint Meeting of RSME-SCM-SEIO-SEMA (Valencia, Spain 2005). Invited
Plenary Speaker

53. 25th European Meeting of Statisticians (Oslo, Norway 2005). Invited Speaker.

54. International Conference in Robust Statistics - University of Jyvaskyla (Jyvaskyla,
Finland 2005). Invited Speaker.

55. Biennial Meeting on Classification and Data Analysis (Parma, Italy 2005). Invited
Speaker.

56. Meeting on the Evaluation of Research in Universities (Rome, Italy 2005). Invited
Speaker.

57. Meeting of the Institute of Mathematical Statistics (Rio de Janeiro, Brazil 2006).
Invited Speaker.

58. XIV Brazilian Symposium of Probability and Statistics (SINAPE). (Caxambu, Brazil
2006). Invited Plenary Speaker.

59. Internacional Statistical Meeting and CLAPEM (Rosario, Argentina, 2006). Invited
Speaker.

60. International Conference on Robust Statistics (ICORS) (Buenos Aires, Argentina,
2007). Invited Speaker.

61.Joint Meeting of the American Statistical Association and IMS (Denver, CO, USA
2008). Invited Speaker.

62.]Jornadas de Estadistica de Colombia (Cartagena de Indias, Colombia, 2008).
Plenary Speaker.

63. Workshop in honor of Pedro Morettin, Invited Speaker, U. de Campinas, Brasil,
2012.

64. International meeting on Advances in Latent Variables: Methods, Models and
Applications, Brescia, Italy, Invited Speaker, 2013.

65. Frontiers of Statistics and Forecasting Conference, Invited Speaker, Academia
Sinica. Taiwan, 2013.

66. Recent Advances and Trends in Time Series Analysis: Nonlinear Time Series, High
Dimensional Inference and Beyond, Invited Speaker, Banff Center, Canada, 2014.

67.]Jornadas en Big Data. Universidad A Coruiia, Invited Plenary Speaker, La Coruiia.
2015.

68. International Work-Conference on Time Series, Invited Plenary Speaker, Granada.
2015.

69. NBER/NSF Time Series Conference (U. Vienna of Economics and Business, 2015),
Invited Speaker.

70. Current and Future Challenges in Robust Statistics, Invited Speaker, Banff Center,
Canada, 2015.

71.Joint Statistical Meetings (ASA, IMS, RSS, etc), Chicago, 2016, Invited Speaker.

72. International Conference on Robust Statistics. Wollongong, Australia 2017,
Invited Speaker.

73.Tsinghua Sanya International Mathematics Forum (TSIMF), Sanya, China, Invited
Speaker, January 2018.

74. Waseda International Symposium, Japan, Invited Speaker, February, 2018.

75. Kagawa International Symposium, Japan, Invited Speaker, March, 2018.
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76. IMS-Vilnius Conference 2018, Invited Speaker, Lithuania, July, 2018.

77.Workshop on recent development of time series and Econometrics, Invited
Speaker, U. Copenhagen, Dinamarca, September 2018.

78. Conference in Data Analysis in honor of Domenico Piccolo, Invited Speaker,
Naples, Italy, October 2018.

79.Conference on Statistical Learning of High-Dimensional Dependent Data, Invited
Speaker, U. of Chicago, November 2018.

80. Simposium Estadistica de Colombia, Plenary Invited Speaker. Barranquilla,
Colombia, 2019.

81. Congreso de la Sociedad Espafiola de Estadistica e Investigacién Operativa.
Plenary Invited Speaker for the Sixto Rios Talk. Alcoy, 2019.

82. Invited Speaker (on-line) in “Friends of CIMAT, 40th Anniversary”. Centro de
Investigacion en Matematicas (CIEMAT), Monterrey, 2020

83. Plenary Invited Speaker “XI International Meeting on the History of Statistics and
Probability”. Universidad de Cadiz, Campus de Jerez, 2020.

84. Keynote Speaker. 2021 European Seminar on Bayesian Econometrics, Madrid,
2021.

85. Invited Speaker. 14th International Conference on Computational and
Methodological Statistics (CMStatistics 2021), King’s College London, Dec. 2021.

86. Invited Speaker. Workshop International Journal of Forecasting “Forecasting in a
Changing Environment”, Madrid, Dec, 2021

87. Invited Speaker . Workshop “Workshop on Modern Research Topics on Time
Series Econometrics ”, Lisboa, March, 2021.

88. Keynote Speaker. 8th International Conference on Time Series and Forecasting
(ITISE 2022). Gran Canaria, June 2022.

89. Invited Speaker and session chair. 17th conference of the International
Federation of Classification Societies (IFCS 2022). Porto, July, 2022.

90. Invited Speaker IMS Conference on Statistics and Data Science (ICSDS 2022),
Florence, December 2022.

91. Invited Speaker, Workshop on Time Series Econometrics, Zaragoza, 2023.

92. Invited Speaker. Conference on Advances in Time Series Analysis. U de Chicago,
May 2023.

PUBLICATIONS
Books as Author

1. Observacién y Cdlculo en Estadistica con Datos Masivos. Real Academia de
Ciencias Exactas, Fisicas y Naturales de Espafia. 2022
2. Statistical Learning with Big Dependent Data. (con Ruey Tsay). Wiley, 2021.

3. Andlisis de Series Temporales. Alianza Editorial. 2005, 2010.

4. Elvalor econémico de la lengua espariola (with A. Martin Municio y otros). Espasa.
2003

5. Regresion y Diserio de Experimentos. Alianza Editorial. 2002, 2010.
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Analisis de datos multivariantes. McGraw Hill. 2002.
Fundamentos de Estadistica. Alianza Editorial. 2001, 2005, 2009, 2013.

Estadistica. Modelos y Métodos. Tomo I: Fundamentos. Alianza Universidad
Textos. (Primera edicién 1986, décima 1999).

10. Estadistica. Modelos y Métodos. Tomo II: Modelos Lineales y Series Temporales.

Alianza Universidad Textos. (Primera ediciéon 1987, sexta 1999).

11. Introduccidn a la Estadistica para las Ciencias Sociales. (with Juan Romo).

McGraw Hill. 1997, 99.

12. Las Discapacidades de la poblacién espaiiola. Un estudio basado en modelos de
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Journal of Forecasting, 28, 70-93, 2012.
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76.“A Fast Approach for Dimensionality Reduction with Image Data” (with
Monica Benito), Pattern Recognition, 38, 2400-2408, 2005.



77.

78.

79.

80.

81.

82.

83.

84.

85.

86.

87.

88.

89.

90.

91.

92.

93.

94,

95.

17
“Detecting non linearity in time series by model selection criteria,” (with J.
Rodriguez), International Journal of Forecasting, 21, 731-748, 2005.
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Galeano) Statistics and Probability Letters, 73, 71-78, 2005.
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Proceedings in Computational Statistics, ]. Antoch (editor), Phsyca-Verlag,
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