Scientific programme for minisymposium Uncertaintgdelling

Sunday 25.9.2011

Milan BasSta: Time series analysis with wavelets
Jozef Komornik, Magda Komornikova: Regime switchiogula models for relations between returns aflstodexes
Orga Nanasiova: Modeling of non-compatible randommégia multidimensional states

Jana Kalicka, Tomas Kulla: Optimal bandwith in nargmetric regression

Jana Letuchova: Comparing the power properties of the pseddest and some other nonlinearity tests for avaskvitching
time series models

Anna Petrikova: Modelling of the ARMA models residuals usiengtocopulas

DanuSa Sikeova, Silvia Kohnova: SETAR models in the streamfimodeling

Petra Zacharovska: Comparison of descriptive aadiptive properties of MSW models with differenbpability distribution
of residuals

Orga Nanasiova, Miroslav Sabo: Clustering by two rmdthsimultaneously

Méria Bohdalova, Michal Gregus: Monte Carlo simaatValue at Risk and PCA

Tuesday 27.9.2011

Pal Rakonczai: Bivariate generalized Pareto distitln in practice: models and estimation
Piotr Jaworski: Invariant multivariate dependentecture under univariate truncation
Radko Mesiar: Copulas and integrals

Anna Kolesarova, Andrea Stitgnova: On the structure of associative n-dimensioopulas

Vladimir Jagr: Generalization and construction ofimax copulas for higher dimensions

Tomas Bacigél: Recent tools for modelling dependenith copulas and R

Monika Pekarova: On some insurance risk applicatifrcopulas

Darina Kyselova: Aggregation functions-based buaidof transitive preference structures

Lucia Vavrikovéa: Application of aggregation operaton the assessment of public universities and fdreulties
Tatiana Ruckschlossova: Generalized Bonferroni mean

Anna Kolesarova, Andrea Stiignova, Juliana Beganova: Aggregation-based extemsibutility functions
Dana Hlirena, Martin Kalina, Pavol Ki& Implicators and I-partitions



