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Study on the choice of regression quantile threshold in a POT model 467

Ryo Takahashi

Reduced K-means with sparse loadings 475

Antonio Irpino, Antonio Balzanella and Rosanna Verde

Spatial dependence monitoring over distributed data streams 483

COMPSTAT 2014 Proceedings



Contents xv

F. Marta L. Di Lascio, Simone Giannerini and Alessandra Reale

Imputation of complex dependent data by conditional copulas: analytic
versus semiparametric approach 491

Antonio Abbruzzo, Luigi Augugliaro, Angelo M. Mineo and Ernst C. Wit

Cyclic coordinate for penalized Gaussian graphical models with symme-
try restrictions 499

Sujung Kim, Kuniyoshi Hayashi and Koji Kurihara

The optimal number of lags in variogram estimation in spatial data analysis507

F. Giordano, S.N. Lahiri and M.L. Parrella

GRID for variable selection in high dimensional regression 515

Sakyajit Bhattacharya and Vaibhav Rajan

Unsupervised Learning using Gaussian Mixture Copula Model 523

Francesco Bartolucci, Giorgio E. Montanari and Silvia Pandolfi

A comparison of some estimation methods for latent Markov models
with covariates 531

Fernández-Pascual, R. Espejo, R and Ruiz-Medina, M.D.

Estimation of spatially correlated ocean temperature curves including
depth dependent covariates 539

Frederico Caeiro and M. Ivette Gomes

On the bootstrap methodology for the estimation of the tail sample
fraction 545

Marco Di Marzio et al.

Local likelihood estimation for multivariate directional data 553

Pierre Fernique, Jean-Baptiste Durand and Yann Guédon
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