Computational Statistics Research Laboratory
We practice data science, we train data scientists.

Description:

The main interest in the laboratory is the development of stafistical theory and
methods with the aid of computing. The group specifically works on two different but
complementing broad areas of empirical nonparametrics and high dimensional data
visualization and analysis. Nonparametric and robust methods are used to perform
structural inference in spatio-temporal and addifive models and in model-based
estimation in survey sampling. We also consider some stylized facts related to these
models like structural change, spatial heterogeneity, volatility, clustering, complex
dependence structure (space, time, space-time interactions) among others. On high
dimensional data, we study sparsity in relation to visualization and model selection,
clustering, robustness, and other problems and issues usually encountered in data
mining and activities related to business intelligence.

The applications of the theory and methods developed within the laboratory have
found its applications in areas that inspired the formulation of these problems
including: genomics; biostatistics; data mining in large databases (including big
data); analytics; consumer behavior modeling; estimation in complex survey designs;
monitoring and impact assessment; risk analytics; among others.
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