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Education

November 2006.

Ph.D. in Mathematics (with excellence), Graz University of Technology, Austria.
Thesis: “Fluctuation analysis of dependent random processes”.
Advisor: István Berkes.

April 2003.

M.S. in Mathematics (with excellence), University of Salzburg, Austria.
Thesis: “Theory and application of ladder variables”.
Advisor: Maximilian Thaler.

Research Interests

Time series analysis (econometric models, factor models, functional time series);

Statistics (applied problems, change-point analysis, dimension reduction, functional data);

Probability (empirical processes, invariance principles, limit theorems, weak dependence);
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October 2017 –
Full Professor, Institute of Statistics, Graz University of Technology, Austria.

August 2009 – September 2018
Chargé de Cours, Département de Mathématique, Université libre de Bruxelles, Belgium.
(On leave between Oct 2017 and Sept 2018).

July 2007 – June 2009
Assistant Professor (Lecturer), Department of Mathematics, University of Utah, USA.

Aug 2003 – Jul 2007
Research Assistant, Department of Statistics, Graz University of Technology, Austria.
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Honors and Awards

2022–2026 Stand-alone project by the Austrian Science Fund (FWF).

2016–2019 ARC (Action de Recherche Concertée) consolidation project of the Communauté Française de
Belgique.

2016 Prix Jacques Deruyts (quadrennial price in Analysis) of the Royal Academie of Belgium.

2012–2017 IAP (Interuniversity attraction poles) of the Belgian Science Policy Office.

2010–2015 ARC (Action de Recherche Concertée) of the Communauté Française de Belgique. Joint with C.
Dehon and D. Paindaveine.

2010 Research grant from the Banque nationale de Belgique.

2008 Laha Award of the IMS.

2007 Award of the Austrian Mathematical Society for my doctoral thesis.

2003 Hans-Stegbuchner–Award from the Department of Mathematics, University of Salzburg, for my master’s
thesis.

Journal Publications

1. Berkes, I., and Hörmann, S. (2023). Some optimal conditions for the ASCLT. Journal of Theoretical
Probability. To appear.

2. Hörmann, S., and Jammoul, F. (2023). Prediction in functional regression with discretely observed and
noisy covariates. Computational Statistics and Data Analysis, 178, 107600 [file]

3. Hörmann, S., and Jammoul, F. (2022). Preprocessing noisy functional data: a multivariate perspective.
Electronic Journal of Statistics, 16, 6232–6266. [file]

4. Hörmann, S., Kuenzer, T., and Rice, G. (2022). Estimating the conditional distribution in functional
regression problems. Electronic Journal of Statistics, 16, 5751–5778. [file]

5. Cerovecki, C., Characiejus, V., and Hörmann, S. (2022). The Maximum of the Periodogram of a Sequence
of Functional Data. Journal of the American Statistical Association, forthcoming. [file]

6. Hörmann, S., and Jammoul F. (2022). Consistently recovering the signal from noisy functional data.
Journal of Multivariate Analysis, 189, 104886. [file]

7. Kuenzer, T., Hörmann, S., and Kokoszka P. (2022). Testing normality of spatially indexed functional data.
Canadian Journal of Statistics, 50, 304–326. [file]

8. Hörmann, S., and Nisol G. (2021). Prediction of singular VARs and an application to generalized dynamic
factor models. Journal of Time Series Analysis, 42, 295–313. [file]

9. Hörmann, S., Jammoul, F., Kuenzer, T., and Stadlober E. (2021). Separating the Impact of Gradual
Lockdown Measures on Air Pollutants from Seasonal Variability. Atmospheric Pollution Research, 12.
84–92. [file]

10. Kuenzer, T., Hörmann, S., and Kokoszka P. (2020). Principal component analysis of spatially indexed
functions. Journal of the American Statistical Association, 116, 1444–1456. [file]

https://arxiv.org/abs/2112.06486
https://doi.org/10.1214/22-EJS2083 
https://projecteuclid.org/journals/electronic-journal-of-statistics/volume-16/issue-2/Estimating-the-conditional-distribution-in-functional-regression-problems/10.1214/22-EJS2067.full
https://arxiv.org/abs/2007.02188
https://doi.org/10.1016/j.jmva.2021.104886
https://onlinelibrary.wiley.com/doi/10.1002/cjs.11662
https://doi.org/10.1111/jtsa.12568
https://doi.org/10.1016/j.apr.2020.10.011
https://doi.org/10.1080/01621459.2020.1732395
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11. Cerovecki, C., Francq, C., Hörmann, S., and Zakoïan J.-M. (2019). Functional GARCH models: the
quasi-likelihood approach and its applications. Journal of Econometrics, 209, 353–375. [file]

12. Hallin, M., Hörmann, S., Lippi, M. (2018). Optimal Dimension Reduction for High-Dimensional and
Functional Time Series. Statistical Inference for Stochastic Processes, 21, 385–398. [file]

13. Gorecki, T., Hörmann, S., Horváth, L., and Kokoszka, P. (2018). Testing normality of functional time
series. Journal of Time Series Analysis, 39, 471–487. [file]

14. Hörmann, S., Kokoszka, P., and Nisol, G. (2018). Testing for periodicity in functional time series. The
Annals of Statistics, 46, 2960–2984. [file]

15. Cerovecki, C. and Hörmann, S. (2017). On the CLT for discrete Fourier transforms of functional time series.
Journal of Multivariate Analysis, 154, 282–295. [file]

16. Hörmann, S., Kidziński, Ł., and Kokoszka, P. (2015). Estimation in functional lagged regression. Journal
of Time Series Analysis, 36, 541–561. [file]

17. Hörmann, S., Kidziński, Ł., and Hallin, M. (2015). Dynamic functional principal components. Journal of
the Royal Statistical Society: Series B, 77, 319–348. [file]

18. Aue, A., Dubart Norinho, D., Hörmann, S. (2015). On the prediction of stationary functional time series.
Journal of the American Statistical Association, 110, 509, 378–392. [file]

19. Hörmann, S., Kidziński, Ł. (2015). A note on estimation in Hilbertian linear models. Scandinavian
Journal of Statistics, 42, 43–62. [file]

20. Gabrys, R., Hörmann, S., Kokozka, P. (2013). Monitoring the intraday volatility pattern. Journal of Time
Series Econometrics, 5, 87–116. [file]

21. Aue, A., Hörmann, S., Horváth, L., Hušková, M. (2014). Dependent functional linear models with
applications to monitoring structural change. Statistica Sinica, 24, 1043–1073. [file]

22. Dominicy, Y., Hörmann, S. Ogata, H., and Veredas, D. (2013). Marginal Quantiles for Stationary Pro-
cesses. Statistics and Probability Letters, 83, 28–36. [file]

23. Hörmann, S., Swan, Y. (2013). A remark on the normal approximation error of randomly weighted self-
normalized sums. Periodica Mathematica Hungarica, 67, 143–154. [file]

24. Hörmann, S., Horváth, L., and Reeder, R. (2013). A functional version of the ARCH model. Econometric
Theory, 29, 267–288. [file]

25. Hörmann, S., Kokoszka, P. (2013). Consistency of the mean and the principal components of spatially
distributed functional data. Bernoulli, 19, 1535–1558. [file]

26. Aue, A., Hörmann, S., Horváth, L., Hušková, M., Steinebach, J. (2012). Sequential testing for the
stability of high frequency portfolio betas. Econometric Theory, 28, 1–34. [file]

27. Hörmann, S., Kokoszka, P. (2012). Functional Time Series. Handbook of Statistics. Vol. 30, 157–186.
[file]

28. Aistleitner, C., and Hörmann, S. (2011). Upper and lower class separating sequences for Brownian motion
with random argument. Probability and Mathematical Statistics, 31, 183–202. [file]

29. Berkes, I., Hörmann, S., Schauer, J. (2011). Split invariance principles for stationary processes. The Annals
of Probability, 39, 2441–2473. [file]

https://reader.elsevier.com/reader/sd/pii/S030440761930017X?token=5B20ABE29C275170EA530DA002044C8BF521E22D8DD28C6C4F22A3C66BB14688D53C7D78D6A7E296BF00F222CEE612BF
https://link.springer.com/content/pdf/10.1007%2Fs11203-018-9172-1.pdf
https://onlinelibrary.wiley.com/doi/epdf/10.1111/jtsa.12281
https://arxiv.org/pdf/1607.02017.pdf
https://www.sciencedirect.com/science/article/pii/S0047259X16301592
https://onlinelibrary.wiley.com/doi/epdf/10.1111/jtsa.12114
http://arxiv.org/abs/1210.7192
http://arxiv.org/abs/1208.2892
http://arxiv.org/abs/1208.2895
https://www.degruyter.com/view/journals/jtse/5/2/article-p87.xml
https://www.jstor.org/stable/pdf/24310977.pdf?refreqid=excelsior%3A914f799bd228e465e3c2b4cf6a3fb54e
https://reader.elsevier.com/reader/sd/pii/S016771521200288X?token=FF39F1B36366F93051CC4E05DF36D1A39F4C4462A1A79DFEA5D0FE41369FF16A38E6D0A66D751B95220DB77206B4AF83
https://arxiv.org/abs/1109.5812
https://www.jstor.org/stable/23470013?seq=1
https://arxiv.org/pdf/1104.3074.pdf
https://www.cambridge.org/core/journals/econometric-theory/article/sequential-testing-for-the-stability-of-highfrequency-portfolio-betas/F9E6DCF0EAEC43B2A3129BCC0343FA47
https://www.sciencedirect.com/handbook/handbook-of-statistics/vol/30/suppl/C
http://wuwr.pl/pms/article/download/6881/6527
https://projecteuclid.org/download/pdfview_1/euclid.aop/1321539125
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30. Hörmann, S., Kokoszka, P. (2010). Weakly dependent functional data. The Annals of Statistics, 38,
1845–1884. [file]

31. Berkes, I., Hörmann, S., Weber, M. (2010) Upper–lower class tests for weighted i.i.d. sequences and mar-
tingales. Journal Theoretical Probability, 23, 428–446. [file]

32. Berkes, I., Hörmann, S., Horváth, L. (2010). On functional versions of the arc-sine law. Journal Theoret-
ical Probability, 23, 109–126. [file]

33. Hörmann, S. (2009). Berry-Esseen bounds for econometric time series. ALEA, 6, 377–397. [file]

34. Aue, A., Hörmann, S., Horváth, L., Reimherr, M. (2009). Break detection in the covariance structure of
multivariate time series models. The Annals of Statistics, 37, 4046–4087. [file]

35. Berkes, I., Hörmann, S., Schauer, J. (2009). Asymptotic results for the empirical process of stationary
sequences. Stochastic Processes and their Applications, 119, 1298–1324. [file]

36. Berkes, I., Hörmann, S., Horváth, L. (2008). The functional central limit theorem for a family of GARCH
models. Statistics and Probability Letters, 78, 2725–2730. [file]

37. Hörmann, S. (2008). Augmented GARCH sequences: dependence structure and asymptotics. Bernoulli, 14,
543-561. [file]

38. Stadlober, E., Hörmann, S., Pfeiler, B. (2008). Quality and performance of a PM10 daily forecasting model.
Atmospheric Environment, 42, 1098–1109. [file]

39. Hörmann, S. (2007). On the universal a.s. central limit theorem. Acta Mathematica Hungarica, 116,
377–398. [file]

40. Hörmann, S. (2007). Critical behavior in almost sure central limit theory. Journal of Theoretical Proba-
bility, 20, 613–636. [file]

41. Hörmann, S. (2006). An extension of almost sure central limit theory. Statistics Probability Letters, 76,
191–202. [file]

42. Hörmann, S., Pfeiler, B., Stadlober, E. (2005). Analysis and prediction of particulate matter PM10 for the
winter season in Graz. Austrian Journal Statistics, 34, 307–326. [file]

43. Hörmann, S. (2005). A note on the almost sure convergence of central order statistics. Probability and
Mathematical Statistics, 25, 317–329. [file]

44. Hörmann, S. (2004). Optimal averaging procedures in almost sure central limit theory. Metodološki zvezki,
2, 407–418.

Proceedings and Book Chapters

45. M. Hallin and S. Hörmann (2012). Principal components, In Encyclopedia of Environmetrics Second
Edition, A.-H. El-Shaarawi and W. Piegorsch (eds). John Wiley & Sons Ltd, Chichester, UK, 1987–
1988.

46. Friedl, H., Hörmann, S. (2008). Frequentist probability theory, In: Handbook of Probability. Theory
and Applications, Sage Publications.

47. Hörmann, S. (2006). Asymptotic properties of augmented GARCH (1,1) sequences. In: Proc. Prague
Stochastics, 407–417.

https://projecteuclid.org/download/pdfview_1/euclid.aos/1269452656
https://link.springer.com/content/pdf/10.1007/s10959-009-0219-5.pdf
https://link.springer.com/content/pdf/10.1007/s10959-008-0181-7.pdf
http://alea.impa.br/articles/v6/06-17.pdf
https://projecteuclid.org/download/pdfview_1/euclid.aos/1256303536
https://reader.elsevier.com/reader/sd/pii/S0304414908001075?token=2357C4C219CC8B61716E4C6195737E83D61640A3456D5B8133232C7A5A950F740783916164CAB318F5CB87C06174B921
https://reader.elsevier.com/reader/sd/pii/S0167715208001922?token=80874B8945EE5837C5A8455B9D394FA7A82C845654E9B991D694AA179B5F706CAF83FF99A68C37C34768FD9E1624C073
https://arxiv.org/abs/0805.2214
https://reader.elsevier.com/reader/sd/pii/S1352231007009909?token=18744D67EC583EBCDE686C16CCC8F807A73AB83537A9822434F2E846682749B00A1F1EE3FF35EDF8323BB64C5FF0D58A
https://link.springer.com/content/pdf/10.1007/s10474-007-6070-1.pdf
https://link.springer.com/content/pdf/10.1007/s10959-007-0080-3.pdf
https://reader.elsevier.com/reader/sd/pii/S0167715205002889?token=A6548125F6A55BDB8A47DC356F17D301AE611658AE51CFA8928AF0CC9B7F500541A60996B1464C9F783D2A0712958E13
http://www.stat.tugraz.at/stadl/papers/hopfst05.pdf
http://www.math.uni.wroc.pl/~pms/files/25.2/Article/25.2.11.pdf
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Invited Presentations

CFE-CMStatistics 2022, London, December 2022.

3rd Klagenfurt-Bielefeld Summer School on Modern Topics in Time Series Analysis, Klagenfurt (Aus-
tria), September 2022.

Seminar. Institute for Mathematical Stochastics, Mathematical Statistics and Applications, University
of Magdeburg (Germany), July 2022.

ISNPS Meeting 2022, Paphos (Cyprus), June 2022.

Seminar. ECARES, Université libre de Bruxelles, (Belgium), March 2022.

Seminar. Department of Mathematics, KFU Graz (Austria), January 2022.

CFE-CMStatistics 2021, London (virtual), December 2021.

HCM Workshop: High Dimensionality and Data Analysis. Univ. of Bonn (Germany), September 2021.

DEXA 2021 : International Conference on Database and Expert Systems Applications, September 2021.

Workshop on High-Dimensional Data Analysis. Univ. Carlos III, Madrid (Spain), September 2021.

Seminar. Institute for Statistics and Mathematics, WU Vienna (Austria), June 2021.

Seminar. Department of Mathematics and Statistics, University of Jyväskylä (Finland), May 2021.

CFE-CMStatistics 2020, London (virtual), December 2020

Workshop on Goodness-of-Fit, Change Point and related problems, Trento (Italy), September 2019.

10th International Workshop on Simulation and Statistics, University of Salzburg (Austria), Septem-
ber 2019.

Seminar. Institut of Applied Statistics, JKU Linz (Austria), May 2019.

Kinosaki Seminar "Data Science and Causality", Kinosaki (Japan), February 2019.

Waseda International Symposium "Introduction of General Causality to Various Data & its Applica-
tions", Waseda University, Tokyo (Japan), February 2019.

Seminar. Institut für Stochastik und Wirtschaftsmathematik, TU Wien (Austria), November 2018.

Workshop on New Developments in Econometrics and Time Series, Copenhagen
(Denmark), September 2018.

2018 IMS Annual Meeting on Probability and Statistics, Vilnius (Lithuania), July 2018.

4th International Conference on Nonparametric Statistics, Salerno (Italy), June 2018.

Seminar. Faculty of Mathematics, University of Bochum (Germany), June 2018.

Seminar. Department of Statistics and Operations Research, University of Vienna (Austria), May 2018.

Seminar. Department of Mathematics, University of Salzburg (Austria), May 2018.

Seminar. Department of Mathematics, Aarhus University (Denmark), May 2018.

CMStatistics 2017, London (UK), December 2017.
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Seminar. Department of Economics, University of Nottingham, December 2017.

Plenary talk at the International Conference on Stability Problems for Stochastic Models, Debrecen
(Hungary), August 2017.

Seminar. Department of Statistics, Univ. Carlos III, Madrid (Spain), March 2017.

Seminar. Department of Statistics, London School of Economics, London (UK), February 2017.

Seminar. Institut for Applied Mathematics, University of Heidelberg (Germany), February 2017.

CMStatistics 2016 (ERCIM 2016), Sevilla (Spain), December 2016.

From change point detection to functional data. (Conference in honor of the 60th birthday of Lajos
Horváth), Graz (Austria), October 2016.

CRoNoS Workshop on Functional Data Analysis, Oviedo (Spain), August 2016.

3rd International Conference on Nonparametric Statistics, Avignon (France), June 2016.

Worshop on Functional Data Analysis, Les Diablerets (Switzerland), May 2016.

Seminar. Department of Economics, UC San Diego (USA), April 2016.

New Developments in Functional and Highly Multivariate Statistical Methodology, Mathematisches
Forschungsinstitut Oberwolfach (Germany), February 2016.

Seminar. Departement Wiskunde, KU Leuven (Belgium), December 2015.

Jahrestagung der Deutschen Mathematiker-Vereinigung, Hamburg (Germany), September 2015.

Recent developments in statistics for complex dependent data, Loccum (Germany), August 2015.

ISNPS Meeting 2015, Medical University of Graz (Austria), July 2015.

European Meeting of Statisticians 2015, Amsterdam (Netherlands), July 2015.

New Frontiers in Functional Data Analysis, Banff International Research Station (Canada), June 2015.

Workshop on New Developments in Econometrics and Time Series, University of Bochum (Germany),
June 2015.

Seminar. Institut für Mathematische Stochastik, Technische Universität Braunscheig (Germany), June 2015.

Workshop on Functional Data Analysis (LMU/TUM), Munich (Germany), May 2015.

Multivariate Analysis Today: Topical Expository Reviews, Open University, Milton Keynes (UK),
May 2015.

Workshop. Short and long memory in probability and statistics, University of Bochum (Germany),
January 2015.

Seminar. Statistics Laboratory, University of Cambridge (UK), November 2014.

Seminar. CREATES, University of Aarhus (Denmark), November 2014.

Workshop. High dimensional, high frequency and spatial data, Karlsruhe (Germany), October 2014.

11th International Vilnius Conference on Probability and Mathematical Statistics, Vilnius (Lithuania),
July 2014.
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3rd International Workshop on Functional and Operatorial Statistics, Stresa (Italy), June 2014.

2nd Conference of the International Society of Nonparametric Statistics, Cádiz (Spain), June 2014.

Seminar. Center of Econometrics and Empirical Economics, University of Mannheim (Germany),
November 2013.

29th European Meeting of Statisticians. Budapest (Hungary), July 2013.

Seminar. Department of Statistics, University College London (UK), May 2013.

Seminar. Department of Statistics, UC Davis (USA), April 2013.

Seminar. Weierstrass Institute, Berlin (Germany), February 2013.

International Workshop on Recent Advances in Mathematical Statistics in honor of Professor Marie
Hušková, Charles University, Prague (CZ), November 2012.

Seminar. Department of Mathematics and Statistics, Nikosia (Cyprus), November 2012.

Seminar. Statistics Department of London School of Economics, London (UK), October 2012.

1st Conference of the International Society of Nonparametric Statistics. Chalkidiki (Greece), June 2012.

Recent Advances in Time Series Analysis, Protaras (Cyprus), June 2012.

Institut für Angewandte Statistik. Johannes Kepler Universität Linz (Austria), June 2012.

Seminar. Centre de Recherche en Économie et Statistique, Paris (France), May 2012.

Time Series: Models, Breaks and Applications, Karlsruhe (Germany), February 2012.

Seminar. Institute of Advanced Studies, Vienna (Austria), January 2012.

ERCIM congress, London (UK), December 2011.

Seminar. Department of Operations Research and Financial Engineering, Princeton University (USA),
December 2011.

Wakayama Symposium, Wakayama (Japan), December 2011.

Recent Developments in Statistics, Empirical Finance and Econometrics. Kyoto (Japan), Novembre
2011.

Seminar. School of Public Health, University of Tampere (Finland), May 2011.

Dependence in Probability and Statistics, CIRM Luminy (France). April 2011.

Seminar. Department of Statistics, Charles University in Prague, (Czech Republic), April 2011.

Seminar. Institute for Mathematical Stochastics, University of Göttingen (Germany), January 2011.

Seminar. Mathematical Faculty, Ruhr-University Bochum (Germany), November 2010.

Seminar. Department of Statistics, Graz University of Technology (Austria), November 2010.

Seminar. Department of Mathematics and Statistics, Utah State University, Logan (USA), September
2010.

Seminar. Mathematical Institute, University of Cologne (Germany), June 2010.
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Seminar. OR and Business Statistics, K.U. Leuven (Belgium), Mai 2010.

Seminar. Université Lille 3 (France), March 2010.

Workshop on structural breaks in time series, Lambrecht (Germany), February 2010.

Seminar. Department of Mathematics, University of Hamburg (Germany), February 2010.

Seminar. Department of Mathematics and Computer Science, FU-Berlin (Germany), November 2009.

Seminar. Department of Mathematical and Statistical Sciences, University of Alberta, Edmonton
(Canada), September 2009.

Symposium on "New Directions in Asymptotic Statistics", Athens (Georgia, USA), May 2009.

ISDS Colloquium, Institut für Statistik und Decision Support Systems, Vienna (Austria), June 2008.

Conference. IISA meeting, University of Connecticut, Storrs (USA), May 2008.

Seminar. Department of Mathematics and Statistics, Utah State University, Logan (USA), October 2007.

Seminar. Department of Mathematics, University of Salzburg, (Austria), June 2007.

Conference. Statistical Models for Financial Data II, Graz (Austria), May 2007.

Seminar. Diskussionsforum Junge Statistik, Vienna (Austria), March 2006.

Other International Conference Presentations

Workshop on statistical inference in complex/high-dimensional problems, Vienna (Austria), July 2012.

German Open Conference on Probability and Statistics, Mainz (Germany), March 2012.

2nd International Workshop on Functional and Operatorial Statistics, Santander (Spain), June 2011.

10th International Vilnius Conference on Probability and Mathematical Statistics, Vilnius (Lithuania),
June 2010.

German Open Conference on Probability and Statistics, Leipzig (Germany), March 2010.

NBER-NSF Time Series Conference, Davis (USA), September 2009.

Workshop on Limit Theorems, Prague (Czech Republic), August 2009.

Statistical Science Symposium/Shumway Lectures, Davis (USA), April 2009.

7th World Congress in Probability and Statistics (Singapore), July 2008.

Prague Stochastics 2006, Prague (Czech Republic), August 2006.

9th International Vilnius Conference on Probability Theory and Mathematical Statistics, Vilnius (Lithua-
nia), June 2006.

ROeS Seminar, Graz (Austria), September 2005.

9th Young Statistician Meeting, Rimini (Italy), October 2004.

Statistische Wochen 2004, Vienna (Austria), September 2004.
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Research stays

UC Davis (invitation by A. Aue), April–May 2016.

Oberwolfach (research in pairs with A. Aue), June 2013.

UC Davis (invitation by A. Aue), April 2013.

Charles University Prague (invitation by M. Hušková), April 2011.

Utah State University (invitation by P. Kokoszka), September 2010.

Oberwolfach (invitation by Leibnitz fellow C. Aistleitner), June 2010.

University of Alberta (invitation by E. Gombay), September 2009.

Teaching

ULB: Analyse Multivariée, Calcul Stochastique, Probabilités et Statistique, Probabilité II, Graduate
Statistics I, Graduate Statistics II, Stochastic models, Time Series Analysis I, Time Series Analysis II,
Topics in Mathematical Statistics.

Solvay Brussels School of Economics & Management: Stochastic Analysis, Probability Theory.

University of Utah: Applied Statistics, Linear Models, Multilinear Models, Time Series Analysis.

Graz University of Technology: Höhere Wahrscheinlichkeitstheorie, Wahrscheinlichkeitstheorie und
Stochastische Prozesse für Telematik, Statistik, Applied Statistics, Wahrscheinlichkeitstheorie, Statistik
und Stochastische Prozesse für Informatikstudien.

University of Tampere: Functional Data Analysis.

PhD students

Thomas Kuenzer. Asymptotic Inference for Dynamic Functional Data.

Fatima Jammoul. Factor Models and Functional Data: An Alternative Approach to Preprocessing and
Scalar-on-Function Regression.

Gilles Nisol. Three essays on Functional Time Series and Factor Analysis.

Clément Cerovecki. Inférence asymptotique pour les processus stationnaires fonctionnels. (Co-director
with Christian Francq, ENSAE Paris and Univ. Lille)

Łukasz Kidziński. Inference for stationary functional time series: dimension reduction and regression.

Abdelkamel Alj. Contribution to the estimation of VARMA models with time-dependent coefficients.
(Co-director with Guy Mélard, ULB.)
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Master students

Daniel Strenger. Azadkia and Chatterjee’s rank correlation: a multivariate extension.

Maximilian Ofner. Quantile regression for weakly dependent functional data.

Julia Kropiunig. The generalized dynamic factor model.

Markus Prenner. Level set estimation for FAR processes.

Ilaria Capelli. Volatility Forecasting for Bitcoin: the performance of GARCH models. (Co-director with
Elvira Di Nardo, University of Torino.)

Dragan Runjaic. Extreme Precipitation Events in Austria: a comparison between observational network
and satellite data. (Master Thesis in collaboration with Wegener Center Graz and GRAWE insurance).

Florian Mussner. Aggregation to system reliability based on success run assumptions of compo-
nent/failure mode tests. (Master Thesis in collaboration with Uptime Locate, Graz).

Emanuel Pichlbauer. Signalqualitätsanalyse am Motorprüfstand. (In collaboration with Large Engine
Competence Center, Graz).

Julien Remy. The LASSO.

Clément Cerovecki. Théorèmes limites pour des processus stationnaires à valeurs fonctionnelles.

Gilles Nisol. Frequency Domain Analysis for Functional Time Series.

Robin Viroux. Revues des techniques d’agrégation des risques dans le contexte de Solvency II et Bench-
marking.

Simona Catozzi. On-line determination of the confidence degree in the kinetic model in a hybrid state
observer. (Co-director with Philippe Bogaerts, ULB)

Kim Schalbar. Properties and Structure of GARCH models and their Generalizations.

Diogo Dubart Norinho. Functional AR(1) processes: asymptotic theory and forecasting.

Further Professional Activities

Co-Editor in Chief: Statistical Inference for Stochastic Processes (2019 – present).
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