
 

 

El Departamento de Estadística del ITAM 

anuncia la siguiente sesión de 

EL SEMINARIO ALEATORIO 

que con el título 

Stationary Autoregressive Models via a Bayesian 
Nonparametric Approach 

Impartirá 

Ramses H. Mena Chávez 
Departamento de Probabilidad y Estadística 

IIMAS - UNAM  

RESUMEN 

An approach to constructing strictly stationary AR-type models with arbitrary stationary 
distributions and a flexible dependence structure is introduced. Bayesian nonparametric 
predictive density functions, based on single observations, are used to construct the one-
step ahead predictive density. This is a natural and highly flexible way to model a one-step 
predictive/transition density.  

Fecha: Viernes 19 de Noviembre 
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