WORKSHOP : TIME SERIES, 
WAVELETS AND FUNCTIONAL DATA ANALYSIS
Institute of Mathematics and Statistics, USP, 20-21 October 2016
Auditório Antonio Gilioli
Thursday
09h00-10h00:  Brani Vidakovic (Georgia Tech):  MEDL and MEDLA: Methods for Assesment of Scaling by Medians of Log-Squared Nondecimated Wavelet Coefficients

10h00-10h30:  Coffee
10h30-12h00:  Session 1 (Time Series)
    Valdério A. Reisen (UFES): Robust Factor Analysis of Time Series with Long Memory
                                                              and Outliers: Application to Air Pollution Data 
                Klaus Vasconcellos (UFPE) : Modelling and Forecasting INAR(1) Processes
    Mauricio Zevallos (Unicamp):  Minimum Distance Estimation of Stochastic Duration   
                                                                   Models

14h00-15h00:  Pranab K. Sen (UNC-Chapel Hill):  A Contamination Severity Index (CSI) and Its        Prime Role in Some Health and Environmental Studies
15h00-15h30:  Coffee

15h30-17h00:  Session 2 (FDA)
    Ronaldo Dias (Unicamp): Analysis of Aggregated Functional Data from Mixed   
                                                         Populations with Application to Energy Consumption
    Hedibert Lopes (Insper): Dynamic Modeling of High-Dimensional Covariance Matrices
    Marcelo C. Medeiros (PUC-Rio): Modeling and Forecasting Large Panel of Volatilities:   
                                                                       The Benefits of Combining Factor Models and Shrinkage

Friday

09h00-10h30:   Session 3 (Wavelets)
     Aluísio Pinheiro (Unicamp):  Wavelet analysis in multitemporal {SAR} and satellite images
    Chang Chiann (USP): Interpolating curves: A new approach for Kriging methods 
                                                   in spatial functional data analysis
                Lane Alencar (USP): Time-varying cointegration using wavelets
 10h30-11h00: Coffee
11h00-12:30:  Session 4 (Econometrics)
      Luiz K. Hotta (Unicamp) : Equity Risk Premium Predictability: State Dependence  and
                                                             Combination Methods
          Pedro Valls Pereira (FGV-EESP):  Macroeconomic indicators explain and predict default? A study using 
Brazilian data

      Marcio Laurini (USP): Generalized Minimum Hellinger Distance Estimation of Stochastic   Volatility Models
12h30:  Pedro A. Morettin (USP)

             Closing Words
Organization : Temático Fapesp-  Séries Temporais, Ondaletas e Análise de Dados Funcionais
