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Thursday 29 June 2023

Fourth Session - Aula Spinelli (12:30-14:00)

-Conveners: Ioannis Ntzoufras

time [id] title presenter

12:30 [16] Power Prior's Weight Parameter elicitation via Bayes Factor-Calibrated MACRI DEMARTINO,
p_va|ues Roberto

12:50 [24] Maximum likelihood estimation of multivariate regime switching Student-t CORTESE, Federico
copula models

13:10 [11] Latent Feeling and Uncertainty of Perception and Expectations of Price CAPPELLI, Carmela
levels over time: A Change Point Analysis

13:30 [19] Capturing Correlated Clusters Using Mixtures of Latent Class Models MALSINER-WALLI,

Gertraud
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