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PRESIDENTIAL  ADDRESS 

The SBS-BVS – Its past, present and future 

Taking over the presidency of the Belgian Statistical Society has always 
been a challenging mission. It is perhaps more so today in a world that is 
evolving at an increasingly rapid pace. Recent editorials by Stephen Stigler 
(“Does the American Statistical Association have a future?”, AMSTAT 
News, August 2004) and by Andy Grieve (“Is the RSS future secure?”, RSS 
News, February 2005) clearly indicate that concern about the mere existence 
and survival of statistical societies is growing or at least questioned. So what 
are the prospects for the SBS-BVS? We should remember that the Belgian 
Statistical Society was founded in 1937 and had traditionally placed strong 
emphasis on mathematical and official statistics. Thereafter, a long period of 
hibernation and abandonment followed. By the late eighties, nobody knew 
who the members were and only a secretary-treasurer was left to make sure 
that the society’s financial assets were kept safe and secure. In the year 
1991, the society was revived and reorganized under the impulse of Jef 
Teugels, Marc Hallin and some others. Since then, the number of members 
has increased steadily to reach a total of 320 people. But can we content 
ourselves with this apparently favourable situation? Does the SBS-BVS have 
a future? Is the SBS-BVS future secure? Our society’s history, as recalled 
above, indicates that the answer is no and that we should be constantly on 
alert and innovative to avoid a “bis repetita” in the changing environment 
we’re living in. 
 
Currently our statistical society is flourishing. As already mentioned, we 
have over 300 active members, our statutes are in accordance with the new 
decree on non-profit organizations, our financial situation is excellent and 
the B-Stat News journal is published regularly. From a scientific standpoint, 
the society organizes many conferences, workshops and short courses, and 
the annual meeting has become over the years not only a highly praised 
scientific event but also a friendly and enjoyable gathering. The fame and 
reputation of our statistical institutes and statisticians has grown by leaps and 
bounds. Our impressive scientific production is acknowledged and most 
respected by the international statistical community. It is my dear wish that 
this unprecedented expansion of our statistical society will continue, but the 
recent editorials of the ASA and RSS should not escape our notice. 
 
I see a series of potential dangers that could hamper our mid-term future 
evolution. 
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The membership rate may regress for various reasons (e.g., lack of interest, 
non-payment of annual dues, and lower involvement of active members at 
any level of the society). Therefore, it is essential that the SBS-BVS unites 
all statisticians of our country and that continuous efforts are made to pursue 
the growth that we have experienced since 1991. 
 
The increasing number of statistical groups, associations and societies (e.g., 
ENBIS, data mining group, clinical biostatisticians, RSS 3CC local group, 
Chemometric society), while reflecting the rapid development and wide 
influence of our profession, can be a problem for it is difficult to be active or 
belong to all of them. The risk also exists that a sub-section of our own 
society outgrows the society itself and develops into a new independent 
entity. We should aim at unity within our society, maintaining a balance 
between our sub-sections, between academic and industrial statisticians, 
between theoretical, applied and societal aspects of statistics. So far, this has 
worked well. Our collaboration with other Belgian societies, like the 
Quetelet society, or even with foreign societies (Société française de 
Statistique, Dutch Vereniging voor Statistiek, Royal statistical Society, 
International Federation of Classification Societies) has been a success in the 
past and will have to be amplified. 
 
The fierce competition between our statistical institutes, while being a 
stimulus in a highly competitive world, can endanger our legendary 
solidarity. As an example, in the French Community of Belgium, as a 
consequence of the new “Bologna” decree, masters in statistics will be 
offered in 4-5 universities clustered in a handkerchief territory. The same 
argument also applies to Flanders. The SBS-BVS should be preoccupied by 
this undesirable situation and look for complementary and potential ways of 
stimulating inter-university centres of excellence. 
 
The formidable and overwhelming development of bioinformatics 
constitutes probably the greatest threat to our profession and society. In my 
opinion, it is most timely to clarify the position of statisticians in this nebula 
and to proclaim at large the potential role that statisticians have to play in the 
uncovering of the human genome. Statistics will not disappear because of 
the advent of bioinformatics but, in terms of funding and scientific 
resources, it could badly suffer from it. 
 
While the Internet information society connects us instantly and 
permanently, day and night, all year round, and all over the world, 
paradoxically it changes our close, face-to-face human relations into an 
artificial, distant “modus vivendi”. In this context, the SBS-BVS annual 
meeting remains the undeniable scientific and social event to strengthen our 
friendship and collaborations. The B-Stat News, although electronically 
available on the web site, will remain for a while our hardcopy journal link. 
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I feel quite honoured to preside the SBS-BVS for the next three years (2005-
2007) in follow-up of my predecessors Noel Veraverbeke (2002-2004), 
Léopold Simar (1999-2001), Jan Beirlant (1996-1998), Marc Hallin (1993-
1995) and Jef Teugels (1991-1992). I thank these presidents and the former 
treasurer, Geert Molenberghs, for their achievements and devotion to the 
society. I count on our new vice-president, Paul Janssen, our treasurer Marc 
Aerts, our secretary Gentiane Haesbroeck, and on all Board members to face 
the challenges ahead. Finally, I trust you, members of the SBS-BVS, for 
your help and support. 
 
 
Adelin Albert 
President of the SBS-BVS 
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PROCES-VERBAUX  DES  ASSEMBLEES  GENERALES 

Assemblée générale du 24 février 2005 

à 17h15 au Limburgs Universitair Centrum, Diepenbeek 

Présents: M. Aerts, A. Albert, L. Bijnens, U. Einmahl, I. Gijbels, G. 
Haesbroeck, M. Hallin, P. Janssen, P. Lambert, G. Molenberghs, O. Thas, D. 
Van den Poel, D. Renard, P. Slock, N. Veraverbeke 
 
Excusés:  T. Bruss, P. Dagnelie, F. Desmedt, J. Loris-Teghem, D. 
Paindaveine, Ch. Ritter. 
 
La séance est ouverte à  17h15. 
 
1. Approbation du procès verbal de l'Assemblée générale du 13 février 

2004 
 
Le procès verbal, publié dans le B-Stat News N°31 de mai 2004, est 
approuvé sans modification. 
 
2. Rapport moral et rapport d'activités 
 
Le Président N. Veraverbeke dresse le bilan des activités de l'année 2004, 
troisième et dernière année de son mandat de Président.  
 
− Le Conseil d'Administration de la Société s'est réuni à deux reprises 

durant l'année 2004, respectivement les 15 mai et 8 décembre 2004, 
chaque fois à l'Institut National de Statistique (INS), Bruxelles. N. 
Veraverbeke profite de l’occasion pour remercier au nom de tous les 
membres du Conseil d’Administration l’INS pour son hospitalité. De 
plus, deux Assemblées Générales Extraordinaires de la Société ont été 
organisées afin d’adapter les statuts en fonction de la nouvelle loi sur les 
ASBL. Ces réunions se sont déroulées les 6 et 22 décembre 2004. Les 
procès verbaux de ces assemblées ainsi que les nouveaux statuts ont été 
publiés dans le B-Stat News de janvier 2005.  

 
− Comme prévu, trois numéros de B-Stat News ont été publiés en 2004 (n° 

30, 31, 32). Le Président remercie au nom de la Société les deux 
éditeurs, M. Hubert (KULeuven) et Ph. Lambert (UCL) pour leur 
excellent travail.    
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− L’effectif de la Société se monte à plus de 300 membres actifs, 278 
d’entre eux ayant payé la cotisation pour 2004. En 2004, 25 nouveaux 
membres ont été admis auxquels il faut ajouter 4 membres proposés à 
l'Assemblée Générale, soit au total 29 personnes. Le Président rappelle 
que la Société ne compte plus que l’INS comme membre institutionnel. 

 
− Le site web de la société est toujours efficacement maintenu par A. 

Albert et L. Seidel. Le Président les remercie pour le travail que cela 
représente. 

 
− La 12ème réunion annuelle de la SBS-BVS s’est tenue à Vielsalm (8-9 

octobre 2004). Les statistiques de ce congrès sont les suivantes : 96 
participants, 6 conférenciers invités, 20 autres contributions orales et 9 
posters. Un compte rendu a été publié dans le B-Stat News de janvier 
2005. Le Président remercie l’équipe de l’ULg pour l’organisation de 
cette manifestation. La prochaine réunion, organisée par UGent, aura 
lieu les 14 et 15 octobre 2004 au domaine Priorij Corsendonk à Oud-
Turnhout. Pour la première fois, le Conseil d’Administration a demandé 
au comité organisateur d’inviter d’autres Sociétés scientifiques à 
participer à ces deux journées. Plus de détails seront donnés par le porte-
parole du comité organisateur, O. Thas, au point 8. Finalement, le 
Président annonce que l’organisation du congrès de 2006 devrait être 
confiée à la FUNDP. 

 
− Concernant les activités sponsorisées par la SBS-BVS en 2004, la 

Société a subsidié un symposium sur le Data Mining organisé le 10 mai 
2004 par le Center for Statistics de UG ainsi qu’un colloque sur le thème 
‘Risk Analysis: Statistical and Probabilistic Methods’ de la KULeuven 
(26 et 27 mai 2004). Pour l’année 2005, le Conseil d’Administration a 
déjà octroyé un sponsor à UG pour l’organisation le 17 mai 2005 d’un 
symposium intitulé "Statistical genetics".   

 
− Enfin, le Président signale que la candidature de la Société Belge de 

Statistique en tant que membre de niveau 1 de la Société Européenne de 
Mathématique (EMS) a été acceptée par l’Assemblée Générale de 
l’EMS en juillet 2004. Un lien vers cette société a été ajouté sur le site 
de la SBS.  
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2bis. Rapport moral et rapport d'activités de la section biostatistique 
 
Ph. Lambert présente les activités de la Section "Biostatistique" de la 
Société. Certaines parties de ce rapport ont été déjà reprises dans le procès-
verbal de l’Assemblée Générale de la Section organisée le 27 mai 2004 
(procès-verbal publié dans B-Stat News 32 de septembre 2004). 
 
− Activités organisées, co-organisées ou soutenues par la Section 

• B. Boulanger (Eli Lilly) a organisé les 22 et 23 avril 2004 le ‘DIA 
non-clinical statistical meeting’ à Dublin. 

• P. Eilers (Leiden University Medical Center) a été invité à donner 
le cours intitulé "An introductory course in statistics for genomic 
data" à Louvain-la-Neuve (Eli Lilly Development Center) les 26 et 
27 mai 2004. Dix-sept personnes ont participé à ce cours. 

• La Section Biostatistique a organisé en collaboration avec 3CC et 
la Société Quetelet une journée scientifique à Janssen 
Pharmaceutica (Beerse) le 22 juin 2004.  

• Une session a été organisée lors de la réunion annuelle de la SBS-
BVS à Vielsalm en octobre 2004. Cinq contributions ont été 
sélectionnées parmi les sept soumissions.  

 
– Activités relatives à la EFSPI (European Federation of Statisticians in 

the Pharmaceutical Industry): 
• La Section est représentée à la EFSPI par deux membres (C. 

Dubois et B. Boulanger). 
• La Section a ainsi participé au congrès de la EFSPI à Dublin en 

avril. 
• A la demande de la EFSPI, C. Dubois a recueilli puis transmis les 

commentaires des membres de la Section Biostatistique concernant 
le document ICH E14. 

• C. Dubois a aussi la responsabilité de rassembler et transmettre 
toute information sur des événements se déroulant en Belgique et 
pouvant être intéressants pour les membres de la EFSPI. 
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− Elections (effectuées lors de l’Assemblée Générale du 27 mai 2004, 

voir B-Stat News 32 pour les détails) 
• L. Danielson (UCB) et D. Rosillon (SGS Biopharma) sont arrivés 

au terme de leur mandat de présidente et de secrétaire. La Section 
Biostatistique les remercie chaleureusement pour leur travail 
efficace de ces trois dernières années.  

• Deux candidats se sont présentés, à savoir J. Bogaerts (EORTC) et 
C. Dubois (UCB). Les 51 votes valides reçus ont donné les 
résultats suivants : 32 votes pour J. Bogaerts et 45 votes pour C. 
Dubois. C. Dubois ayant obtenu le plus de votes sera la prochaine 
Présidente dans deux ans. Le nouveau comité est maintenant 
constitué des membres suivants: Ph. Lambert (Président), B. 
Boulanger (Trésorier et secrétaire), C. Dubois et J. Bogaerts.  

 
− Activités prévues 

• Organisation d’un cours intitulé "Introduction to Bayesian 
Inference in Biomedical Studies" par le Professeur N. Best 
(Imperial College, Londres) du 2 au 4 mai 2005. 

• Organisation d’un colloque d’un jour sur le même thème en 
novembre 2005. Plus de détails seront communiqués bientôt mais 
G. Roberts (Lancaster, UK) a déjà accepté d’être un des orateurs.  

 
− Rapport financier: en janvier 2005, la situation financière de la section 

Biostatistique s'élevait à 3148,55 €.  
 

Le vote est fait sur ces rapports et l'Assemblée Générale donne décharge au 
Président et au Conseil sur ce point. 
 
3. Rapport financier 
 
Tout d’abord, le bilan financier de la réunion annuelle d’octobre 2004 est 
présenté. Il se solde par un bénéfice de 1248, 33 €. Ensuite, les comptes de 
l'année 2004 sont détaillés par le trésorier G. Molenberghs. Ceux-ci se 
finalisent par un bénéfice assez important de 7543,96 €.  
 
Vu l’état actuel des comptes qui, au 31/12/2004, s'élèvent à 66133,93 €, on 
peut conclure que la SBS-BVS se trouve dans une situation financière très 
confortable. 
 
Le vote est fait sur ce rapport. Ces comptes sont approuvés à l'unanimité. 
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4. Rapport du Secrétaire 

 
En 2004, 278 membres sur 320 ont payé leur cotisation. Parmi les personnes 
n’étant pas en règle de cotisation en 2004, 8 n’ont pas payé depuis au moins 
deux années. Conformément aux statuts de la Société, l’Assemblée Générale 
procède à leur radiation. 
 
Comme indiqué dans le rapport moral du Président, les statuts de la Société 
ont été revus afin d’être compatibles avec la loi du 2 mai 2002 régissant les 
règles applicables aux ASBL. Les nouveaux statuts ont été publiés dans le B-
Stat News et seront prochainement publiés (en français et en néerlandais) 
dans le Moniteur Belge.  
 
5. Admission de nouveaux membres 
 
Au cours de l'année 2004, 25 membres ont été admis par le Conseil. Il s'agit 
de:  
 
Guy BAELE (UG), Laurence NOIROUX (S-Clinica), Michiel DEBRUYNE 
(KUL), Sylvie GOETGELUK (UG), Koen KNAPEN (SAS Institute), Maria 
Caterina BRAMATI (ULB), Delphine CASSART (ULB), Edward OMEY 
(EHSAL), Caroline RENERS (AARDEX), Jan SERROYEN (LUC), 
Catherine VERMANDELE (ULB), Saskia LITIERE (LUC), Marius 
STEFAN (ULB), Abdelilah YADINE (ULB), Nezar BENNALA (ULB), 
ADANS Séverine (FUNDP), BONTEMPI Gianluca (ULB), BRAAT Sabine 
(NV Organon), CLEMENT Lieven (UGent), DESCHEPPER Ellen (UGent), 
DESMECHT Laurent (FUNDP), ROLAND François (FUNDP), THAS 
Olivier (UGent), VEREDAS David (ULB), WOUTERS Heidi (UGent) 
 
Il faut de plus ajouter 4 nouveaux membres admis lors de la présente 
Assemblée Générale, à savoir  
 
Cécile FAUCONNIER (ULg), Catherine LEGRAND (EORTC), Giovanni 
MOTTA (UCL), Jan SMIT (Cosinus Computing). 

 
L'Assemblée générale ratifie ces nouvelles admissions. 
 
6. Admission de nouveaux membres institutionnels 
 
Il n’y a pas eu d’admission de nouveaux membres institutionnels en 2004.  
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7. Etat du B-Stat News 
 
Les tables des matières des B-Stat News publiés en 2004 sont rapidement 
évoquées par Ph. Lambert qui rappelle aussi que la revue est disponible en 
ligne sur le site de la SBS-BVS dès qu’elle est prête. La copie papier est 
cependant toujours envoyée à tous les membres dès que l’impression est 
achevée. Certains membres ont fait savoir qu’ils ne désiraient plus recevoir 
la copie papier, étant tout à fait satisfaits avec la version en ligne. Il est 
suggéré de demander à tous les membres de prévenir le secrétariat s’ils ne 
désirent plus recevoir la version imprimée du B-Stat News.   
 
8. Préparation de la réunion annuelle 2005 
 
O. Thas donne un bref compte-rendu de l’état d’avancement de 
l’organisation de la prochaine réunion annuelle la SBS-BVS. Celle-ci aura 
lieu, comme déjà rappelé ci-dessus, les 14 et 15 octobre 2005 au Priorij van 
Corsendonk à Oud-Turnhout. Le thème du congrès est "Model selection". 
 
Le comité organisateur est composé de D. Van den Poel, E. Goetghebeur, L. 
Duchateau, O. Thas, S. Van Aelst et S. Vansteelandt tandis que le comité 
scientifique est constitué de D. Van den Poel, G. Pison, L. Bijnens (Janssen 
Pharmaceutica), M. Vandenbroek (KULeuven), P. Lambert (UCL), S. Van 
Aelst, S. Vansteelandt et  O. Thas (porte-parole).   
 
A la demande du Conseil d’Administration de la SBS-BVS, le comité 
organisateur a pris contact avec d’autres sociétés scientifiques actives en 
Belgique pour leur proposer de participer à l’organisation de cette 
manifestation scientifique. Des collaborations sont donc envisagées avec les 
Sociétés RSS-3CC, Quetelet et bENBIS. Il est d’ailleurs prévu de consacrer 
une des deux sessions parallèles du vendredi après-midi à bENBIS.   
 
Quant au programme scientifique, les orateurs invités suivants sont 
confirmés : G. Claeskens (KULeuven), N. Henze (Karlruhe) et S. Le Cessie 
(Leiden). D’autres orateurs doivent toujours confirmer leur participation.  
 
Le comité organisateur a déjà obtenu un certain nombre de sponsors et 
prépare le site web du congrès qui devrait être accessible rapidement. 
L’appel aux abstracts sera vraisemblablement  lancé vers la mi-avril et les 
inscriptions seront ouvertes en même temps.  
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9. Etat sur le sponsoring de la SBS-BVS 
 
La SBS-BVS apporte son support (financier ou non) à l'organisation de 
conférences, ateliers, cours ou séminaires, afin de stimuler et de soutenir la 
statistique dans le pays. Elle souhaite ainsi offrir à ses membres des 
réductions de droit d'inscription à ces rencontres scientifiques.  Dans son 
rapport, le Président a déjà mentionné les octrois offerts en 2004, ainsi que 
ceux réalisés jusqu’à présent pour l’année 2005. 
 
10. Cotisation annuelle pour l'an 2006 
 
Pour l'année 2006, l'Assemblée Générale propose de ne pas modifier le 
montant des cotisations annuelles, à savoir : 
 
- Membre ordinaire: 40 € 
- Etudiant et membre retraité: 20 €. 
 
De plus, les membres qui s’inscrivent conjointement à la SBS-BVS et à la 
Société Quetelet bénéficient d’une réduction de 15 €.  
  
Pour  les membres institutionnels, la cotisation annuelle minimale est fixée à 
625 €. 
 
11. Renouvellement et élection de huit membres du conseil 

d’Administration 
 
Pour rappel, les mandats suivants arrivaient à échéance le 31 décembre 2004 
au Conseil d'Administration de la SBS-BVS: A. Albert (ULg), J.J. 
Claustriaux (FSAGx), P. Couvreur (UMH), G. Haesbroeck (ULg), M. Hallin 
(ULB), G. Molenberghs (LUC), D. Van Den Poel (UG) and N. Veraverbeke 
(LUC). Dix candidats se sont présentés pour les 8 postes vacants. Comme les 
statuts de la Société prévoient un équilibre entre les représentants 
francophones et néerlandophones, il est décidé que 6 des 7 candidats 
francophones et 2 des 3 candidats néerlandophones seront sélectionnés, la 
sélection étant basée sur le nombre de voix obtenu.  

 
Au total, 103 bulletins de vote valides ont été reçus au secrétariat de la 
Société. Le dépouillement des bulletins lors de l’Assemblée Générale a 
donné les résultats suivants: 
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- M. Aerts (LUC)         55 voix 
- A. Albert (ULg)         70 voix 
- G. Haesbroeck (ULg)       78 voix 
- M. Hallin (ULB)         54 voix 
- P. Janssen (LUC)         65 voix 
- P. Lambert  (UCL)         69 voix 
- J.P. Rasson (FUNDP)        36 voix 
- Ch. Ritter (Monnet Centre Int. Lab, UCL) 51 voix 
- D. Van den Poel (UGent)      42 voix 
- C. Vermandele (ULB)       33 voix 

 
A obtenu 1 voix: N. Veraverbeke (LUC). 

 
En conséquence, les 7 membres francophones ayant obtenu le plus grand 
nombre de voix sont A. Albert, G. Haesbroeck, M. Hallin, P. Lambert, J.P. 
Rasson et Ch. Ritter. Parmi les représentants néerlandophones, il s’agit de 
M. Aerts et P. Janssen. Ces huit membres sont donc élus membres du 
Conseil d'Administration de la SBS-BVS pour la période 2005-2007. 

 
Conformément aux statuts de la Société, le conseil d’Administration s’est 
retiré quelques instants afin de procéder à l’élection du Président, du Vice-
Président, du Secrétaire et du Trésorier. Les nominations obtenues sont les 
suivantes :  

 
Président: A. Albert   
Vice-Président: P. Janssen 
Secrétaire: G. Haesbroeck 
Trésorier: M. Aerts    
 
12. Nomination de J. Teugels au titre de ‘membre d’honneur’ de la 

Société 
 

Le Président, au nom du Conseil d'Administration, reprend la parole et 
propose à l'Assemblée générale la nomination de J. Teugels en qualité de 
"membre d'honneur" de la Société. C'est à l'unanimité des membres présents 
que la proposition est acceptée. Le Président fait ensuite l'éloge de J. 
Teugels, éloge qui sera publié dans le prochain B-Stat News.  
 
13. Activités futures de la Société 
 
Le Président invite les membres à consulter le site web de la Société puisque 
les activités futures de la Société ainsi que les prochains événements 
‘statistiques’ en Belgique y sont mentionnés.  
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14. Divers 
 
Aucun point divers n’est abordé. 

 
Le Président remercie l'Assemblée Générale et clôt la séance à 19 h. 
 
 
 
Pr. G. Haesbroeck Pr. N. Veraverbeke 
Secrétaire Président 
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VERSLAGEN  VAN  DE  ALGEMENE  VERGADERINGEN 

Algemene Vergadering van 24 februari 2005 

om 17u15 in het Limburgs Universitair Centrum, Diepenbeek 

Aanwezigen: M. Aerts, A. Albert, L. Bijnens, U. Einmahl, I. Gijbels, G. 
Haesbroeck, M. Hallin, P. Janssen, P. Lambert, G. Molenberghs, O. Thas, D. 
Van den Poel, D. Renard, P. Slock, N. Veraverbeke 
 
Verontschuldigd: T. Bruss, P. Dagnelie, F. Desmedt, J. Loris-Teghem, D. 
Paindaveine, Ch. Ritter. 
 
De vergadering wordt geopend om 17h15. 
 
1. Goedkeuring van het verslag van de Algemene Vergadering van 13 

februari 2004 
 
Het verslag dat gepubliceerd werd in B-Stat News N°31 van mei 2004 wordt 
ongewijzigd goedgekeurd. 
 
2. Verslag van de Voorzitter en activiteitenverslag 
 
De voorzitter N. Veraverbeke maakt de balans op van de activiteiten van het 
jaar 2004, het derde en laatste jaar van zijn mandaat als voorzitter.  
 
− De Raad van Bestuur van de Vereniging kwam tweemaal samen in het 

jaar 2004, respectievelijk op 15 mei en op 8 december, in het NIS te 
Brussel. N. Veraverbeke maakt van de gelegenheid gebruik om – in 
naam van de leden van de Raad van Bestuur – het NIS te bedanken voor 
de geboden gastvrijheid. Bovendien hebben er op 6 en 22 december 
2004 twee buitengewone algemene vergaderingen van de Vereniging 
plaatsgevonden om de statuten van de Vereniging aan te passen aan de 
nieuwe wetgeving omtrent VZW’s.  De verslagen van deze 
vergaderingen en de nieuwe statuten zijn gepubliceerd in B-Stat News 
van januari 2005. 

 
− Volgens plan verschenen drie nummers van B-Stat News in 2004 (N° 30, 

31, 32). De Voorzitter dankt in naam van de Vereniging de twee 
redacteuren, M. Hubert (KULeuven) en Ph. Lambert (UCL) voor hun 
uitstekend werk. 
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− Het aantal leden van de Vereniging bedraagt meer dan 300, waarvan 278 
het lidgeld voor 2004 betaald hebben. In 2004 zijn 25 nieuwe leden 
toegelaten, daarbij moeten nog de 4 nieuwe leden gevoegd worden die 
tijdens de algemene vergadering zijn toegelaten; dit betekent 29 nieuwe 
leden in 2004. De Voorzitter vermeldt verder dat de Vereniging enkel 
nog het NIS als institutioneel lid heeft. 

 
− De webstek van de Vereniging werd met zorg onderhouden door A. 

Albert et L. Seidel. De Voorzitter dankt hen voor het geleverde werk. 
 
− De twaalfde jaarlijkse bijeenkomst van de BVS/SBS ging door in 

Vielsalm (8-9 oktober 2004). De statistieken van het congres zijn als 
volgt : 96 deelnemers, 6 uitgenodigde sprekers, 20 mondelinge korte 
mededelingen en 9 posters. Een kort verslag is verschenen in  B-Stat 
News N° 33 van januari 2005. De Voorzitter dank de ploeg van de 
Universiteit van Luik die deze bijeenkomst organiseerde. De volgende 
bijeenkomst zal georganiseerd worden door de Universiteit van Gent en 
zal doorgaan op 14 en 15 oktober in de Priorij van Corsendonk (Oud-
Turnhout). Voor de eerste keer vraagt de Raad van Bestuur aan het 
organiserend comité om andere wetenschappelijke verenigingen uit te 
nodigen om deel te nemen aan deze tweedaagse bijeenkomst. Meer 
details worden gegeven in Sectie 8 van dit verslag waarin O. Thas (als 
lid van het organiserend comité) meer details geeft. Tenslotte deelt de 
Voorzitter mee dat de organisatie van het congres van 2006 
toevertrouwd is aan de FUNDP (Namen). 

 
− Wat betreft de sponsoring van activiteiten in 2004 door de BVS/SBS, 

heeft de Vereniging steun verleend aan een symposium over ‘Data 
Mining’ dat op 10 mei 2004 georganiseerd werd door het Centrum voor 
Statistiek van de UGent en aan een colloquium met als thema ‘Risk 
Analysis: Statistical and Probabilistic Methods’ dat op 26 en 27 mei 
2004 georganiseerd werd door de KULeuven. Voor 2005 heeft de Raad 
van Bestuur al sponsoring toegezegd aan de UGent voor de organisatie – 
op 17 mei 2005 – van een symposium over ‘Statistical Genetics’.   

 
− Tenslotte deelt de Voorzitter mee dat de kandidatuur van de Belgische 

Vereniging voor Statistiek in hoedanigheid van lid van niveau 1 van de 
Europese Vereniging voor Wiskunde (EMS) aanvaard is door de Raad 
van Bestuur van de EMS in juli 2004. Een link naar de webstek van de 
EMS kan worden terugvonden op de webstek van de BVS/SBS.  
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2bis. Verslag van de voorzitter en activiteitenverslag van de sectie 
Biostatistiek 
 
Ph. Lambert stelt de activiteiten voor van de sectie ‘Biostatistiek’ van de 
Vereniging. Sommige gedeelten van zijn rapport zijn reeds aan bod 
gekomen in het verslag van de algemene vergadering van 27 mei 2004 
(gepubliceerd in B-Stat News N° 32 van september 2004). 
 
− De Sectie organiseerde, co-organiseerde of steunde de volgende 

activiteiten: 
• B. Boulanger (Eli Lilly) organiseerde op 22 en 23 april 2004 de 

‘DIA non-clinical statistical meeting’ te Dublin. 
• P. Eilers (Leiden University Medical Center) gaf op uitnodiging de 

cursus ‘An introductory course in statistics for genomic data’ in 
Louvain-la-Neuve (Eli Lilly Development Center). De cursus ging 
door op 26 en 27 mei 2004 en werd gevolgd door 17 deelnemers. 

• De sectie ‘Biostatistiek’ heeft in samenwerking met de 3CC en de 
Quetelet Vereniging een wetenschappelijke dag georganiseerd bij 
Janssen Pharmaceutica (Beerse) op 22 juni 2004.  

• Tijdens de jaarlijkse bijeenkomst van de BVS/SBS in Vielsalm 
(oktober 2004) organiseerde de sectie ‘Biostatistiek’ een sessie. 
Daar werden vijf korte mondelinge mededelingen gepresenteerd 
die gekozen waren uit zeven inzendingen.  

 
– Activiteiten in het kader van de EFSPI (European Federation of 

Statisticians in the Pharmaceutical Industry): 
• De Sectie is binnen de EFSPI vertegenwoordigd door twee leden 

(C. Dubois et B. Boulanger). 
• De Sectie heeft in april ook deelgenomen aan het congres van de 

EFSPI in Dublin. 
• Op vraag van de EFSPI heeft C. Dubois de commentaren van de 

leden van de sectie ‘Biostatistiek’ verzameld omtrent het document  
ICH E14 en deze vervolgens overgemaakt. 

• C. Dubois heeft ook als taak om informatie te verzamelen en door 
te spelen omtrent evenementen die in België doorgaan en die 
interessant kunnen zijn voor de leden van de EFSPI. 

 
− Verkiezingen (gehouden tijdens de Algemene Vergadering van 27 mei 

2004, zie B-Stat News N° 32 voor verdere details) 
• L. Danielson (UCB) en D. Rosillon (SGS Biopharma) zijn aan het 

einde van hun mandaat gekomen van voorzitter en secretaris. De 
sectie ‘Biostatistiek’ dankt hen van harte voor hun doeltreffende 
inzet tijdens de drie voorbije jaren.  
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• Twee personen hebben zich kandidaat gesteld, te weten J. Bogaerts 
(EORTC) en C. Dubois (UCB). Er zijn 51 geldige stemmen 
uitgebracht met het volgende resultaat: 32 stemmen voor J. 
Bogaerts et 45 stemmen voor C. Dubois. C. Dubois die het meeste 
stemmen behaald heeft zal binnen twee jaar aantreden als de 
volgende voorzitter. Het nieuwe comité is nu als volgt 
samengesteld: Ph. Lambert (voorzitter), B. Boulanger 
(penningmeester en secretaris), C. Dubois et J. Bogaerts.  

 
− Geplande activiteiten 

• De organisatie van een cursus ‘Introduction to Bayesian Inference 
in Biomedical Studies’ door Prof. N. Best (Imperial College, 
Londen) van 2 tot 4 mei 2005. 

• Organisatie van een colloquium (één dag) over hetzelfde thema in 
november 2005. De verdere details zullen weldra worden 
meegedeeld, maar G. Roberts (Lancaster, UK) heeft reeds 
toegezegd als één van de sprekers.  

 
− Financieel rapport : in januari 2005 bedroeg het saldo van de sectie 

‘Biostatistiek’  3148,55 €.  
 

Deze rapporten worden goedgekeurd door de Algemene Vergadering en 
decharge wordt verleend aan de voorzitter van de sectie en aan de Raad van 
Bestuur. 
 
3. Financieel verslag 
 
Vooreerst wordt de financiële balans van de jaarlijkse bijeenkomst in 
oktober 2004 voorgesteld. Er is een batig saldo van 1248, 33 €. Vervolgens 
worden door de penningmeester G. Molenberghs de details gegeven omtrent 
de rekeningen van 2004. 
Het saldo van de Vereniging bedraagt 7543,96 €.  
 
Gezien de huidige toestand van de rekeningen die, op 31 december 2004, 
een positief saldo vertonen van 66133,93 €, kan men besluiten dat de 
BVS/SBS zich in een gezonde financiële situatie bevindt. 
 
Het verslag wordt bij stemming unaniem goedgekeurd door de Algemene 
Vergadering. 
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4. Verslag van de secretaris 

 
In 2004 hebben 278 van de 320 leden hun lidgeld betaald. Acht personen 
hebben de voorbije twee jaar hun lidgeld niet betaald. De statuten van de 
Vereniging voorziet uitsluiting door de Algemene Vergadering van deze 
personen. De procedure van uitsluiting wordt ingezet. 
 
Zoals aangegeven in het verslag van de Voorzitter zijn de statuten van de 
Vereniging aangepast aan de wet van 2 mei 2002 omtrent de nieuwe 
reglementen voor VZW’s. De nieuwe statuten zijn gepubliceerd in B-Stat 
News N° 33 en zullen gepubliceerd worden (in het frans en in het 
nederlands) in het Belgisch Staatsblad.  
 
5. Toelating van nieuwe leden 
 
In het jaar 2004 zijn 25 nieuwe leden toegelaten door de Raad, met name: 
 
Guy BAELE (UGent), Laurence NOIROUX (S-Clinica), Michiel 
DEBRUYNE (KUL), Sylvie GOETGELUK (UGent), Koen KNAPEN (SAS 
Institute), Maria Caterina BRAMATI (ULB), Delphine CASSART (ULB), 
Edward OMEY (EHSAL), Caroline RENERS (AARDEX), Jan SERROYEN 
(LUC), Catherine VERMANDELE (ULB), Saskia LITIERE (LUC), Marius 
STEFAN (ULB), Abdelilah YADINE (ULB), Nezar BENNALA (ULB), 
ADANS Séverine (FUNDP), BONTEMPI Gianluca (ULB), BRAAT Sabine 
(NV Organon), CLEMENT Lieven (UGent), DESCHEPPER Ellen (UGent), 
DESMECHT Laurent (FUNDP), ROLAND François (FUNDP), THAS 
Olivier (UGent), VEREDAS David (ULB), WOUTERS Heidi (UGent) 
 
Bovendien moeten 4 nieuwe leden toegevoegd die toegelaten  worden 
tijdens de huidige Algemene Vergadering, met name :  
 
Cécile FAUCONNIER (ULg), Catherine LEGRAND (EORTC), Giovanni 
MOTTA (UCL), Jan SMIT (Cosinus Computing). 

 
De Algemene Vergadering keurt de lijst van nieuwe leden goed. 
 
6. Toelating van nieuwe institutionele leden 
 
Er zijn geen nieuwe institutionele leden in 2004.  
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7. Toestand van B-Stat News 
 
De inhoudstafels van de nummers van B-Stat News gepubliceerd in 2004 
worden voorgesteld door Ph. Lambert. Hij signaleert dat het tijdschrift ook 
on-line beschikbaar is op de webstek van BVS/SBS. De papieren kopie 
wordt nog steeds naar alle leden gestuurd. Een aantal leden hebben laten 
weten dat zij de papieren kopie niet meer wensen te ontvangen omdat ze 
tevreden zijn met de on-line versie. Er wordt voorgesteld om aan alle leden 
te vragen het secretariaat te verwittigen indien zij de papieren kopie niet 
meer wensen te ontvangen.   
 
8. Voorbereiding van de jaarlijkse bijeenkomst 2005  
 
O. Thas geeft een korte stand van zaken en schetst de vorderingen in 
verband met de organisatie van de volgende jaarlijkse bijeenkomst van de 
BVS/SBS. Deze zal plaats hebben op 14 en 15 oktober 2005 in de Priorij 
van Corsendonk in Oud-Turnhout. Het thema van het congres is ‘Model 
Selection’. 
 
De leden van het organiserend comité zijn D. Van den Poel, E. Goetghebeur, 
L. Duchateau, O. Thas, S. Van Aelst en S. Vansteelandt, het 
wetenschappelijk comité is samengesteld uit D. Van den Poel, G. Pison, L. 
Bijnens (Janssen Pharmaceutica), M. Vandenbroek (KULeuven), P. Lambert 
(UCL), S. Van Aelst, S. Vansteelandt et  O. Thas (woorvoerder).   
 
Op vraag van Raad van Bestuur van de BVS/SBS, heeft het organiserend 
comité contact genomen met andere wetenschappelijke verenigingen in 
België met het voorstel om deel te nemen aan de organisatie van deze 
wetenschappelijke bijeenkomst. Als gevolg wordt samenwerking voorzien 
met de volgende verenigingen: RSS-3CC, Quetelet en bENBIS.  
Er wordt verder voorzien dat één van de twee parallelle sessies op vrijdag 
ingevuld zal worden door bENBIS.   
 
Wat betreft het wetenschappelijk programma hebben de volgende 
uitgenodigde sprekers reeds toegezegd: G. Claeskens (KULeuven), N. 
Henze (Karlruhe) en S. Le Cessie (Leiden).  Andere uitgenodigde sprekers 
moeten nog confirmeren.  
 
Het organiserend comité heeft reeds toezegging gekregen van een aantal 
sponsoren. Het comité maakt ook een webstek klaar die eerlang toegankelijk 
zal zijn. De oproep voor abstracts zal eerlang gelanceerd worden (midden 
april) vanaf dat moment zal het ook mogelijk zijn om in te schrijven. 
 
9. Sponsoring van BVS/SBS 
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De BVS/SBS verleent haar steun (financieel of niet) aan de organisatie van 
conferenties, workshops, cursussen en seminaries, teneinde de statistiek in 
het land te stimuleren en te ondersteunen. Aldus wenst de BVS/SBS aan 
haar leden een korting te verlenen op de inschrijvingsgelden voor deze 
wetenschappelijke bijeenkomsten. In zijn verslag heeft de Voorzitter reeds 
de sponsoring vermeld voor 2005. 
 
10. Jaarlijks lidgeld voor 2006 
 
Voor het jaar 2006 stelt de Algemene Vergadering voor het lidgeld niet te 
veranderen en vast te leggen op 
- Gewoon lid: 40 € 
- Studenten en gepensioneerden: 20 €. 
 
Bovendien genieten de leden die tegelijk lid worden van BVS/SBS en de 
Quetelet Vereniging een korting van 15 €.  
  
Voor de institutionele leden is de jaarlijkse minimale bijdrage 625 €. 
 
11. Vervanging en verkiezing van acht leden van de Raad van Bestuur 
 
Ter herinnering: volgende mandaten in de Raad van Bestuur van de 
BVS/SBS lopen af op 31 december 2004: A. Albert (ULg), J.J. Claustriaux 
(FSAGx), P. Couvreur (UMH), G. Haesbroeck (ULg), M. Hallin (ULB), G. 
Molenberghs (LUC), D. Van Den Poel (UGent) en N. Veraverbeke (LUC).  
Tien kandidaten hebben zich aangemeld voor de acht vacante plaatsen. De 
statuten van de Vereniging voorzien een evenwicht tussen franstalige en 
nederlandstalige leden. Daarom wordt beslist dat 6 van de 7 franstalige 
kandidaten en 2 van de 3 nederlandstalige kandidaten zullen gekozen 
worden. De selectie zal worden bepaald door het aantal behaalde stemmen. 
 
In het totaal zijn 103 geldige stemformulieren ontvangen op het secretariaat 
van de Vereniging. De telling tijdens de Algemene Vergadering leverde 
volgend resultaat:  
 
- M. Aerts (LUC)         55 stemmen 
- A. Albert (ULg)         70 stemmen 
- G. Haesbroeck (ULg)       78 stemmen 
- M. Hallin (ULB)         54 stemmen 
- P. Janssen (LUC)         65 stemmen 
- P. Lambert  (UCL)         69 stemmen 
- J.P. Rasson (FUNDP)        36 stemmen 
- Ch. Ritter (Monnet Centre Int. Lab, UCL) 51 stemmen 
- D. Van den Poel (UGent)      42 stemmen 
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- C. Vermandele (ULB)       33 stemmen 
 

Behaalde één stem : N. Veraverbeke (LUC). 
 

Als gevolg van deze stemming behaalden de volgende 6 frantalige 
kandidaten de meeste stemmen: A. Albert, G. Haesbroeck, M. Hallin, P. 
Lambert, J.P. Rasson en Ch. Ritter. De twee nederlandstalige kandidaten met 
de meeste stemmen zijn M. Aerts en P. Janssen.  
Deze acht kandidaten zijn dus gekozen als leden van de Raad van Bestuur 
van de BVS/SBS voor de periode 2005-2007. 

 
Overeenkomstig de statuten van de Vereniging, trekt de Raad van Bestuur 
zich enige ogenblikken terug voor de verkiezing van Voorzitter, 
Ondervoorzitter en Penningmeester. De resultaten zijn de volgende :  

 
Voorzitter : A. Albert 
Ondervoorzitter : P. Janssen 
Penningmeester : M. Aerts    
 
12. Nominatie van J. Teugels als ‘erelid’ van de Vereniging 
 
De Voorzitter, in naam van de Raad van Bestuur, stelt aan de Algemene 
Vergadering de nominatie van J. Teugels voor als ‘erelid’ van de 
Vereniging. Het voorstel wordt unaniem aanvaard door de aanwezige leden. 
De Voorzitter spreekt een oratio uit voor J. Teugels, deze lofrede zal 
gepubliceerd worden in het volgende nummer van B-Stat News.  
 
13. Toekomstige activiteiten van de Vereniging 
 
De Voorzitter nodigt de leden uit om de webstek van de Vereniging te 
raadplegen omdat informatie over de toekomstige activiteiten van de 
Vereniging alsook over een aantal andere statistische evenementen in België 
daar te vinden zijn. 
 
14. Varia 
 
Geen variapunten. 

 
De Voorzitter dankt de Algemene Vergadering en sluit de zitting om 19 uur. 

 
Prof. G. Haesbroeck  Prof. N. Veraverbeke 
Secretaris  Voorzitter 
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HONORARY  MEMBERSHIP  FOR  JEF TEUGELS 

Laudatio by Noël Veraverbeke 

Société Belge de Statistique/Belgische Vereniging voor Statistiek 

24 February 2005 

Dear Professor Teugels, 
Dear Jef, 
 
It is with great pleasure that I, as outgoing president, receive the honour to 
address you on behalf of the Society.  At our board meeting in December we 
unanimously decided to confer upon you the title of honorary member of the 
Belgian Statistical Society.  We had no problem in finding motivation for 
this decision. 
 
First of all, there is your successful career of 35 years in probability and 
statistics as a professor at the K.U.Leuven. 
Secondly there is your dedication to the profession and your fundamental 
role in professional societies, international ones like the Bernoulli Society 
and the International Statistical Institute, but also national ones like our own 
Belgian Statistical Society SBS/BVS. 
 
Let me briefly expand a little bit on each of these themes and highlight a few 
elements from your curriculum vitae. 
You were born in Londerzeel in 1939 and after mathematics studies at the 
K.U.Leuven you went to the USA to obtain a PhD in 1967 at Purdue 
University, written under supervision of Marcel Neuts, who is also honorary 
member of our Society.  You returned to the K.U.Leuven, became full 
professor in 1973 and staid at K.U.Leuven until your retirement in 2004.  
“Staying at the K.U.Leuven” should not be taken too literally.  You travelled 
quite a lot (and you still do), you had visiting positions for research and 
teaching at many places, all over the globe. 
 
You co-authored several books and more than 100 papers on many topics in 
probability theory, statistics and stochastic processes.  More in particular, 
you wrote influential papers on regular variation, insurance, risk theory, 
renewal theory, extreme value theory, etc.   Many of these papers are written 
jointly with some of the 25 students you supervised in these 35 years.  
Among the books you wrote, I want to mention the one on ‘Regular 
Variation’ (1987) (with N.H. Bingham and C.M. Goldie).  This book is 
really the standard reference for all research on this topic worldwide.  Of 
course I should also mention that you co-edited the ‘Encyclopedia of 
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Actuarial Science’, published by Wiley in 2004.  We also know you as 
editorial board member of several leading journals and book series and also 
as a talented organizer of many scientific meetings. 
But, as already said, you are not only known for your scientific work but 
equally well as influential person in several national and international 
professional organizations.  You have been very active in the Bernoulli 
Society for Mathematical Statistics and Probability and you were President 
in 1995-1997.  You were also Vice-President of the International Statistical 
Institute (2001-2003). 
 
But of course, important for us, is also that it was you who took the initiative 
in 1991, together with a small group of Belgian Statisticians, to breathe new 
life into the sleeping Belgian Statistical Society. You became the first 
President of the reborn society which is now flourishing with about 300 
members. 
 
I hope that I made clear by now that you fully deserve becoming honorary 
member of the Belgian Statistical Society.  Congratulations from all of us. 
 
 
 
Noël Veraverbeke 
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13TH  ANNUAL  MEETING  OF  THE  BSS 

October 14-15, 2005, Oud-Turnhout 

The 13th annual meeting of the Belgian Statistical Society (BSS) will this 
year be organised by Ghent University (Belgium), and will be held on 
October 14-15 2005 at the Priorij Corsendonk in Oud-Turnhout. This year 
the meeting is jointly organised with three other statistical societies: b-
ENBIS, RSS-3cc and the Quetelet Society. 
 
More information and instructions on how to register and submit abstracts 
can be found at 
 www.bss2005.be 
 
Early registration and abstract submission are now open! 
 
Invited speakers include: Gerda Claeskens, Jeroen de Mast, Peter Diggle, 
David Draper, Paul Eilers, Norbert Henze, Saskia Le Cessie, Elvezio 
Ronchetti and Andreas Wienke. 
 
The major deadlines are: 
 
* 1 May:  Start of reduced fee registration and abstract submission 
* 1 July:  Closing of abstract submission 
* 15 July: Notification of paper (poster) acceptance by the scientific 
                    committee. 
* 31 August: closing of reduced fee registration 
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MEMBER  NEWS 

Sébastien Van Bellegem (UCL) receives  

the Marie-Jeanne Laurent-Duhamel Price 

The « Marie-Jeanne Laurent-Duhamel price » is delivered by the French 
Statistical Society (SFdS) to the best PhD thesis written by a French-
speaking young statistician. It is delivered every two years to a noteworthy 
contribution to fundamental research, and every two years to a PhD thesis in 
applied research. In 2005, the price is given to a work in fundamental 
research. 
 
The price laureate this year is Sébastien Van Bellegem (UCL), for his PhD 
thesis "Adaptive methods for modelling, estimating and forecasting locally 
stationary processes" (supervised by Rainer von Sachs). A summary of this 
thesis appeared in the Issue 30 of our Bulletin.  
 
The price will be delivered during the annual meeting of the French 
Statistical Society in Pau (6-10 June 2005), where the laureate is invited to 
present his work in a plenary session. 

 

Obituary 

Franz Monfort, PhD in engineering, former professor of statistics and of 
biostatistics at the University of Liège, died on 6 April 2005 at the age of 90 
years. 
 
Francisco Sartor, PhD in public health, member of the SBS-BVS and 
working at the Scientific Institute of Public Health - Louis Pasteur, Brussels, 
died on 3 May 2005 at the age of 57 years. 
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FORTHCOMING  STATISTICAL  EVENTS 

IN  BELGIUM 

May 3-4, 2005 – Louvain-la-Neuve – Short course Introduction to Bayesian 
Inference in Biomedical Applications (Instructor: Nicky Best) organized 
by the Biostatistics Section of the SBS-BVS. 

 Website:  http://www.stat.ucl.ac.be/~lambert/BiostatSection/   
 
May 17, 2005 – Ghent - Symposium on Statistical Genetics.  
 Website: http://www.cvstat.ugent.be/ 
 
September 12-16, 2005 – La Roche en Ardenne – European courses in 

advanced statistics Regression quantiles and applications. Contact person: 
Catherine Vermandele. 

 Website: http://www.ulb.ac.be/soco/lmtd/ecas2005 
 
October 14-15, 2005 – 13th Annual Meeting of the BVS-SBS, organized by 

the University of Ghent. Contact person: Olivier Thas. 
 Website: http://www.bss2005.be/ 
 
November 16-17, 2005 – Woluwé-St-Lambert – EORTC – Workshop 

(November 17) on Bayesian inference with biomedical applications 
organized by the Biostatistics Section of the SBS-BVS in collaboration 
with the 3CC (Three Country Corner).  It will be preceded by a short 
course with a similar theme on November 16. 

 Details soon available at 
      http://www.stat.ucl.ac.be/~lambert/BiostatWorkshop2005 
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RECENT  PUBLICATIONS 

Katholieke Universiteit Leuven 

University Center of Statistics 

Published papers – 2004  
 
Aucremanne, L., Brys, G., Hubert, M., Rousseeuw, P.J., and Struyf, A. 

(2004), ``A study of Belgian inflation, relative prices and nominal 
rigidities using new robust measures of skewness and tail weight”, In: 
Theory and applications of recent robust methods, edited by M. Hubert, 
G. Pison, A. Struyf, and S. Van Aelst, Birkhäuser Verlag, 13-25. 

Beirlant, J. (2004), ``Largest claims and ECOMOR Reinsurance”, In: 
Encyclopedia of Actuarial Science, edited by J. L. Teugels and B. Sundt, 
John Wiley & Sons, 961-964. 

Beirlant, J. (2004), ``Extremes”, In: Encyclopedia of actuarial science, 
edited by J. L. Teugels and B. Sundt, John Wiley & Sons, 654-661. 

Beirlant, J. (2004), ``Extreme value distributions”, In: Encyclopedia of 
Actuarial Science, edited by J. L. Teugels and B. Sundt, John Wiley & 
Sons, 648-650. 

Beirlant, J., and Goegebeur, Y. (2004), ``Simultaneous tail index 
estimation”, Revstat, 2 (1), 15-39. 

Beirlant, J., De Wet, T., and Goegebeur, Y. (2004), ``Nonparametric 
estimation of extreme conditional quantiles”, Journal of Statistical 
Computation and Simulation, 74 (8), 567-580. 

Beirlant, J., Goegebeur, Y., Segers, J., and Teugels, J.L. (2004), ``Statistics 
of Extremes: Theory and Applications”, John Wiley and Sons Ltd. 

Beirlant, J., and Goegebeur, Y., (2004), ``Local polynomial maximum 
likelihood estimation for Pareto-type distributions”, Journal Of 
Multivariate Analysis, 89, 97-118. 

Beirlant, J., Dierckx, G., and Hubert, M. (2004) ``Statistiek en Wetenschap”, 
Leuven: Acco. 

Beirlant, J., Worms, R., and Raoult, J.P. (2003), ``Generalized Pareto 
approximations  of extreme quantiles: the relative approximation error”, 
Extremes, 6, 335-336. 

Beirlant, J., Segers, J., and Joossens, E. (2004), ``A new model for large 
claims”, North American Actuarial Journal, 8, 108-111. 

Brys, G., Hubert, M., and Struyf, A., (2004) ``A robustification of the 
Jarque-Bera test of normality”, In: COMPSTAT 2004, edited by J. Antoch, 
Springer-Verlag, 753-760. 

 27



Brys, G., Hubert, M., and Struyf, A. (2004), ``A robust measure of 
skewness”, Journal of Computational and Graphical Statistics, 13 (4), 
996-1017. 

de Waal, D.J., van Gelder, P.H.A.J.M., and Beirlant, J. (2004), ``Joint 
modelling of daily maximum wind strengths through the Multivariate 
Burr-Gamma distribution”, Journal of Wind Engineering and Industrial 
Aerodynamics, 92, 1025-1037. 

Debruyne, M., and Hubert, M. (2004), ``Robust regression quantiles with 
censored data”, In: COMPSTAT 2004, edited by J. Antoch, Springer-
Verlag,, 887-893. 

Engelen, S., and Hubert, M. (2004), ``Fast cross-validation in robust PCA”, 
In: COMPSTAT 2004, edited by J. Antoch, Springer-Verlag, 989-996. 

Engelen, S., Hubert, M., Vanden Branden, K., and Verboven, S., (2004), 
``Robust PCR and Robust PLSR: a Comparative Study”, In Theory and 
applications of recent robust methods, edited by M. Hubert, G. Pison, A. 
Struyf, and S. Van Aelst, Birkhäuser Verlag, 105-117. 

Engelen, S., Hubert, M., and Vanden Branden, K. (2004), ``A comparison of 
three procedures for robust PCA in high dimensions. In: Proceedings of 
the VII International Conference Computer Data Analysis and Modeling: 
Robustness and Computer Intensive Methods, edited by S. Aivazian, P. 
Filzmoser, and Yu. Kharin, Minsk, 11-17. 

Hubert, M., and Van Driessen, K. (2004), ``Fast and robust discriminant 
analysis”, Computational Statistics and Data Analysis, 45, 301-320. 

Hubert, M., and Engelen, S. (2004), ``Robust PCA and classification in 
biosciences”, Bioinformatics, 20 (11), 1728-1736. 

Hubert, M., Rousseeuw, P.J., and Van Aelst, S. (2004), ``Robustness”, In: 
Encyclopedia of Actuarial Science, edited by J. L. Teugels and B. Sundt, 
John Wiley & Sons, 1515-1529. 

Hubert, M., Pison, G., Struyf, A., and Van Aelst, S. (2004), ``Theory and 
Applications of Recent Robust Methods”, Birkhäuser Verlag. 

Hubert, M., Rousseeuw, P.J., and Vanden Branden, K. (2004), ``Comment 
on ‘Location-scale depth’ by I. Mizera and C. Muller”, Journal of the 
American Statistical Association, 99 (468), 966-970. 

Matthys, G., Delafosse, E., Guillou, A., and Beirlant, J. (2004), ``Estimating 
catastrophic quantile levels for heavy-tailed distributions”, Insurance : 
Mathematics and Economics, 34, 517-537. 

Vanden Branden, K., and Hubert, M. (2004), ``Robustness properties of a 
robust partial least squares regression method”, Analytica Chimica Acta, 
515, 229-241. 

Vanden Branden, K., and Hubert, M. (2004), ``Robust classification of high-
dimensional data”, In: COMPSTAT 2004, edited by J. Antoch, Springer-
Verlag, 1925-1932. 

Vandervieren, E., and Hubert, M. (2004), ``An adjusted boxplot for skewed 
distributions”, In: COMPSTAT 2004, edited by J. Antoch, Springer-
Verlag, 1933-1940. 

 28



Vandervieren, E., and Hubert, M. (2004), ``Introducing skewness in the 
boxplot”, In: Proceedings of the VII International Conference Computer 
Data Analysis and Modeling: Robustness and Computer Intensive 
Methods, edited by S. Aivazian, P. Filzmoser, and Yu. Kharin, Minsk, 
122-126. 

Vandewalle, B., Beirlant, J., and Hubert, M. (2004), ``A Robust Estimator of 
the Tail Index based on an Exponential Regression Model”, In: Theory 
and applications of recent robust methods, edited by M. Hubert, G. Pison, 
A. Struyf, and S. Van Aelst, Birkhäuser Verlag, 367-376. 

Verboven, S., and Hubert, M. (2004), ``Matlab software for robust statistical 
methods”, In: COMPSTAT 2004, edited by J. Antoch, Springer-Verlag, 
1941-1946. 

Verboven, S., and Hubert, M. (2004), ``Robust calibration in Matlab”, In: 
Proceedings of the VII International Conference Computer Data Analysis 
and Modeling: Robustness and Computer Intensive Methods, edited by S. 
Aivazian, P. Filzmoser, and Yu. Kharin, Minsk, 184-189. 

Callens, M., and Croux, C. (2004), ``Contact and Cooperation in the Belgian 
Fertility and Family Survey”, Survey Methodology,  30 (1),  115-124. 

Serneels, S., Croux, C., and Van Espen, P. (2004), ``Influence Properties of 
Partial Least Squares Regression”, Chemometrics and Intelligent 
Laboratory Systems, 71, 13-20. 

Ollila, E., Croux, C., and Oja, H. (2004), ``Influence function and 
asymptotic efficiency of the affine equivariant rank covariance matrix”,  
Statistica Sinica, 14, 297-316. 

Croux, C., Renault, E., and Werker, B. (2004), ``Guest editorial: Dynamic 
factor models”,  Journal of Econometrics, 119, 223-230. 

Croux, C., Joossens, K., and Lemmens, A. (2004), ``Bagging a stacked 
classifier”, In: COMPSTAT 2004, edited by J. Antoch, Springer-Verlag, 
839-855. 

Oliveira, M.R., Branco, J.A., Croux, C., Filzmoser, P. (2004), ``Robust 
Redundancy Analysis by Alternating regressions”, In: Theory and 
Applications of Recent Robust Methods, edited by M. Hubert, G. Pison, A. 
Struyf, and S. Van Aelst, Birkhäuser Verlag, 235-246. 

Joossens, K., and Croux, C. (2004), ``Empirical comparison of the 
classification performance of robust linear and quadratic discriminant 
analysis,” In: Theory and Applications of Recent Robust Methods, edited 
by M. Hubert, G. Pison, A. Struyf, and S. Van Aelst, Birkhäuser Verlag, 
131-140. 

Curran, D., Molenberghs, G., Thijs, H., and Verbeke, G. (2004), 
``Sensitivity analysis for pattern mixture models”, Journal of 
Biopharmaceutical Statistics, 14, 125-143. 

Molenberghs, G., and Verbeke, G. (2004), ``Meaningful statistical model 
formulations for repeated measures”, Statistica Sinica, 14, 989-1019. 

 29



Fieuws, S., and Verbeke, G. (2004), ``Joint modelling of multivariate 
longitudinal profiles: Pitfalls of the random-effects approach”, Statistics in 
Medicine, 23, 3093-3104. 

Molenberghs, G., Thijs, H., Michiels, B., Verbeke, G., Kenward, and M.G. 
(2004), ``Pattern-Mixture Models”, Journal de la Société Francaise de 
Statistiques, 145, 49-77. 

Feys, H., De Weerdt, W., Verbeke, G., Cox Steck, G., Capiau, C., Kiekens, 
C., Dejaeger, E., Van Hoydonck, G., Vermeersch, G.,  and Cras, P. 
(2004), ``Early and repetitive stimulation of the arm can substantially 
improve the long-term outcome after stroke: A 5-year follow-up study of 
a randomized trial”, Stroke, 35, 924-929. 

Verbeke, G. (2004), ``Goochelen met statistiek”, Karakter (Tijdschrift van 
Wetenschap, Academische Stichting Leuven), 8, 22-24. 

Molenberghs, G., and Verbeke G. (2004), ``An Introduction to (Generalized) 
(Non-)Linear Mixed Models”, In: Explanatory item response models: A 
generalized linear and nonlinear approach, edited by P. De Boeck, and 
M. Wilson, Springer-Verlag, New-York, 111-153. 

Tuerlinckx, F., Rijmen, F., Molenberghs, G., Verbeke, G., Briggs, D., Van 
den Noortgate, W., Meulders, M., and De Boeck, P. (2004), ``Estimation 
and software”, In: Explanatory item response models: A generalized 
linear and nonlinear approach, edited by P. De Boeck, and M. Wilson, 
Springer-Verlag, New-York, 343-373. 

Molenberghs, G., Beunckens, C., Jansen, I., Thijs, H., Verbeke, G., and 
Kenward, M.G. (2004), ``Missing data”, In: Handbook of Epidemiology, 
Heidelberg: Springer-Verlag, 767-827. 

Bogaerts, K., and Lesaffre, E. (2004), ``A new, fast algorithm to find the 
regions of possible support for bivariate interval-censored data”, Journal 
of Computational and Graphical Statistics, 13 (2), 330-340. 

Ghidey, W., Lesaffre, E., and Eilers, P. (2004), ``Smooth random effects 
distribution in a linear mixed model”, Biometrics, 60 (4), 945-953. 

Lesaffre, E., Mwalili, S.M., and Declerck, D. (2004), ``Analysis of caries 
experience taking inter-observer bias and variability into account”, 
Journal of Dental Research, 83 (12), 951-955. 

Vanobbergen, J., Declerck, D., Mwalili, S., and Martens, L. (2004), ``The 
effectiveness of a 6-year oral health education programme for primary 
schoolchildren”, Community Dent Oral Epidemiol, 32 (3), 173-182. 

Meyns, B., Van Garsse, L., Boshoff, D., Eyskens, B., Mertens, L., Gewillig, 
M., Fieuws, S., Verbeken, E., and Daenen, W. (2004), ``The Contegra 
conduit in the right ventricular outflow tract induces supravalvular 
stenosis”, Journal of Thoracic and Cardiovascular Surgery, 128 (6), 834-
840. 

Lerut, T., Moons, J., and Fieuws, S. (2004), ``Extracapsular lymph node 
involvement in esophageal cancer and number of involved nodes”, 
Journal of Thoracic and Cardiovascular Surgery, 127 (6), 1855-1856. 

 30



Peumans, M., De Munck, J., Fieuws, S., Lambrechts, P., Vanherle, G., and 
Van Meerbeek, B.A. (2004), ``Prospective ten-year clinical trial of 
porcelain veneers”, Journal Adhesive Dentistry, 6 (1), 65-76. 

Bottenberg, P., Declerck, D., Ghidey, W., Bogaerts, K., Vanobbergen, J., 
and Martens, L. (2004), ``Prevalence and determinants of enamel 
fluorosis in Flemish schoolchildren”, Caries Res, 38 (1), 20-28. 

Martens, L., Vanobbergen, J., Leroy, R., Lesaffre, E., and Declerck, D. 
(2004), ``Variables associated with oral hygiene levels in 7-year-olds in 
Belgium”, Community Dental Health, 21, 4-10. 

Sinnaeve, P.R., Alexander, J.H., Bogaerts, K., Belmans, A., Wallentin, L., 
Armstrong, P., Adgey, J.A., Tendera, M., Diaz, R., Soares-Piegas, L., 
Vahanian, A., Granger, C.B., and Van De Werf, F.J. (2004), ``Efficacy of 
tenecteplase in combination with enoxaparin, abciximab, or 
unfractionated heparin: one-year follow-up results of the Assessment of 
the Safety of a New Thrombolytic-3 (ASSENT-3) randomized trial in 
acute myocardial infarction”, American Heart Journal, 147 (6), 993-998. 

Billiet, J., Swyngedouw, M., and Waege, H. (2004), ``Attitude Strength and 
Response Stability of a Quasi-Balanced Political Alienation Scale in a 
Panel Study”, In: Studies in Public Opinion, edited by P. Sniderman, and 
W. Saris, Princeton University Press, 268-292. 

Loosveldt, G., Carton, A., and Billiet, J. (2004), ``Assessment of survey data 
quality: a pragmatic Approach Focused on the Interviewer tasks”, 
International Journal of Market Research, 46 (1), 65-82. 

Vandecasteele, L., and Billiet, J. (2004), ``Privatization in the Family 
Sphere: Longitudinal and Comparative Analysis in Four European 
Countries”, In: European Values at the Turn of the Millenium, edited by 
W. Arts, and L. Halman, Leiden: Brill, 205-229. 

Gadeyne, E., Ghesquière, P., and Onghena, P. (2004), ``Psychosocial 
functioning of young children with learning problems”, Journal of Child 
Psychology and Psychiatry, 45, 510-521. 

Gadeyne, E., Ghesquière, P., and Onghena, P. (2004), ``Longitudinal 
relationships between parenting behavior and child adjustment”, Journal 
of Clinical Child and Adolescent Psychology, 33, 347-358. 

Geeraert, L., Van den Noortgate, W., Grietens, H., and Onghena, P. (2004), 
``The effect of early prevention pro-grams for families with young 
children at risk for physical child abuse and neglect: A meta-analysis”, 
Child Maltreatment, 9, 277-291. 

Grietens, H., Onghena, P., Prinzie, P., Gadeyne, E., Van Assche, V., 
Ghesquière, P., and Hellinckx, W. (2004), ``A comparison of mothers’, 
fathers’and teachers’ reports on problem behavior in 5-to-6-year-old 
children”, Journal of Psychopathology and Behavioral Assessment, 26, 
137-146. 

Prinzie, P., Onghena, P., Hellinckx, W., Grietens, H., Ghesquière, P., and 
Colpin, H. (2004), ``Parent and child personality characteristics as 

 31



predictors of negative discipline and externalizing problem behaviour in 
children”, European Journal of Personality, 18, 73-102. 

Prinzie, P., Swillen, A., Maes, B., Onghena, P., Vogels, A., Van Hooste, A., 
Devriendt, K., van Lieshout, C. F. M., and Fryns, J. P. (2004), 
``Parenting, family contexts, and personality characteristics in youngsters 
with VCFS”, Genetic Counseling, 15, 141-157. 

Pustjens, H., Van de gaer, E., Van Damme, J., and Onghena, P. (2004), 
``Effect of secondary schools on acade-mic choices and on success in 
higher education, School Effectiveness and School Improvement, 15, 281-
311. 

Van de Vliet, P., Vanden Auweele, Y., Knapen, J., Rzewnicki, R., Onghena, 
P., and Van Coppenolle, H. (2004), ``The effect of fitness training on 
clinically depressed patients: An intra-individual approach”, Psychology 
of Sport and Exercise, 5, 153-167. 

Onghena, P., Vandoolaeghe, E., and Villé, L. (2004), ``Methoden en 
technieken van het empirisch-analytische p-dagogisch onderzoek”, (5e 
herziene uitgave, deel 1), Leuven: Acco. 

Pustjens, H., Van den Noortgate, W., Onghena, P., and Van Damme, J. 
(2004). ``Multiniveau-analyse in de praktijk, deel 1: Een eerste 
kennismaking”, Leuven: Acco. 

Van den Noortgate, W., Pustjens, H., and Onghena, P. (2004), 
``Multiniveau-analyse in de praktijk, deel 2: Verdere uitwerking”, 
Leuven: Acco. 

Van den Noortgate, W., Pustjens, H., and Onghena, P. (2004), 
``Multiniveau-analyse in de praktijk, deel 3: Toepassingen en 
uitbreidingen”, Leuven: Acco. 

Van Damme, J., Van Landeghem, G., De Fraine, B., Opdenakker, M.-C., 
and Onghena, P. (2004), ``Maakt de school het verschil? Effectiviteit van 
scholen, leraren en klassen in de eerste graad van het middelbaar 
onderwijs”, Leuven: Acco. 

Goos, P., and Vandebroek, M. (2004), ``Estimating the intercept in an 
orthogonally blocked experiment when the block effects are random”, 
Communications in Statistics-Theory and Methods, 33 (4), 873-890. 

Goos, P., and Vandebroek, M. (2004), ``Outperforming completely 
randomized designs”, Journal of Quality Technology, 36 (1), 12-37. 

Ruggoo, A., and Vandebroek, M. (2004), ``Bayesian sequential D-D optimal 
model-robust designs”, Computational Statistics and Data Analysis, 47 
(4), 655-673. 

Tack, L., and Vandebroek, M. (2004), ``Trend-resistant and cost-efficient 
cross-over designs for mixed models”, Computational Statistics and Data 
Analysis, 46 (4), 721-746. 

Tack, L., and Vandebroek, M. (2004), ``Budget constrained run orders in 
optimum design”, Journal of Statistical Planning and Inference, 124 (1), 
231-249. 

 32



Claeskens, G. (2004), ``Restricted likelihood ratio lack of fit tests using 
mixed spline models", Journal of the Royal Statistical Society, Series B, 
68, 909-926. 

Aerts, M., Claeskens, G., and Hart, J.D. (2004), ``Bayesian-motivated tests 
of function fit and their asymptotic frequentist properties", The Annals of 
Statistics, 32, 2580-2615. 

Claeskens, G., and Hjort, N.L. (2004), ``Goodness of fit via nonparametric 
likelihood ratios", Scandinavian Journal of Statistics, 31, 487-513. 

Schoutens, W., Simons, E., and Tistaert, J. (2004), ``A Perfect calibration! 
Now what?”, Wilmott Magazine, March. 

Schoutens, W. (2004), ``Simulation of advanced stock price models for 
Monte-Carlo pricing of financial derivatives”, In: Simulation in Industry 
and Services. Proceedings of the 2nd International Conference on 
Simulation in Industry and Services, edited by F. Cole, E. Omey, and S. 
Van Gulck,  Ehsal, Brussels, 105-118. 

Vanmaele, M., De Schepper, A., Dhaene, J., Reynaerts, H., Schoutens, W., 
and Van Goethem, P. (2004), ``Handelingen Contactforum - 2nd Actuarial 
and Financial Mathematics Day”, Royal Flemish Academy of Belgium 
for Science and Arts, Brussel. 

Lu, C., Suykens, J.A.K., Timmerman, D., Vergote, I., and Van Huffel S. 
(2004),  ``Linear and Nonlinear Preoperative Classification of Ovarian 
Tumors”, In: Knowledge Based Intelligent System for Health Care (vol. 7, 
International Series on Advanced Intelligence, Advanced Knowledge 
International), edited by T. Ichimura, and K. Yoshida, Magill, Australia, 
343-382. 

Antal, P., Fannes, G., Timmerman, D., Moreau, Y., and De Moor, B. (2004), 
``Using literature and data to learn Bayesian Networks as clinical models 
of ovarian tumors”, Artificial Intelligence in Medicine, 30, 257-281. 

Van Schoubroeck, D., Van den Bosch, T., Scharpe, K., Lu, C., Van Huffel, 
S., and Timmerman, D. (2004), ``Prospective evaluation of blood flow in 
the myometrium and in the uterine arteries in the puerperium”, Ultrasound 
in Obstetrics and Gynecology, 23 (4), 378-381. 

Devos, A., Lukas, L., Suykens, J.A.K., Vanhamme, L., Tate, A.R., Howe, 
F.A., Majos, C., Moreno-Torres, A., Van der Graaf, M., Arus, C., and Van 
Huffel, S. (2004), ``Classification of brain tumours using short echo time 
1H MRS spectra”, Journal of Magnetic Resonance, 170 (1), 164-175. 

Condous, G., Lu, C., Van Huffel, S., Timmerman, D., and Bourne, T. 
(2004), ``Human chorionic gonadotrophin and progesterone levels for the 
investigation of pregnancies of unknown location”, International Journal 
of Gynecology and Obstetrics, 86, 351-357. 

Lukas, L., Devos, A., Suykens, J.A.K., Vanhamme, L., Howe, F.A., Majos, 
C., Moreno-Torres, A., Van der Graaf, M., Tate, A.R., Arus, C., and Van 
Huffel, S. (2004), ``Brain Tumour Classification based on long echo 
proton MRS signals”, Artificial Intelligence in Medicine, 31, 73-89. 

 33



Morales, L., Neven, P., Timmerman, D., Konstantinovic, M.L., Vergote, I., 
Christiaens, M.R., Van Limbergen, E., Weltens, C., Carbonez, A., Van 
Huffel, S., Ameye, L., and Paridaens, R. (2004), ``Menopausal symptoms 
and uterine changes in postmenopausal breast cancer patients receiving 
tamoxifen or third generation aromatase inhibitors”, European Journal of 
Cancer Supplements, 2 (9), 19-21. 

Morales, L., Neven, P., Timmerman, D., Christiaens, M.-R., Vergote, I., Van 
Limbergen, E., Carbonez, A., Van Huffel, S., Ameye, L., and Paridaens, 
R. (2004), ``Acute effects of tamoxifen and third generation aromatase 
inhibitors on menopausal symptoms of breast cancer patients”, Anti-
Cancer Drugs, 15 (8), 753-760. 

Condous, G., Okaro, E., Khalid, A., Timmerman, D., Lu, C., Zhou, Y., Van 
Huffel, S., Collins, W., and Bourne, T. (2004), ``The use of a new logistic 
regression model for predicting the outcome of pregnancies of unknown 
location”, Human Reproduction, 19 (8), 1900-1910. 

Amant, F., Dorfling, C.M., De Brabanter, J., Vandewalle, J., Vergote, I., 
Lindeque, B.G., and van Rensburg, E.J. (2004), ``A possible role of the 
cytochrome P450c17-alpha gene (CYP17) polymorphism in the 
pathobiology of uterine leiomyomas from black south african women: a 
polot study”, Acta Obstetricia et Gynecologica Scandinavica, 83, 234-
239. 

Lu, C., Van Gestel, T., Suykens, J.A.K., Van Huffel, S., Vergrote, I., and 
Timmerman, D. (2004), ``Bayesian Least Squares Support Vector 
Machines for Classification of Ovarian Tumors”, In: Proc. of the 16th 
International Symposium on Mathematical Theory of Networks and 
Systems (MTNS 2004), Leuven, Belgium. 

Devos, A., Lukas, L., Simonetti, A.W., van der Graaf, M., Buydens, L.M.C., 
Heerschap, A., and Van Huffel, S. (2004), ``Does the combination of 
Magnetic Resonance Imaging and Spectroscopic Imaging improve the 
classification of brain tumours?”, In: Proc. of the 26th Annual 
International Conference of the IEEE Engineering in Medicine and 
Biology Society (EMBS), San Francisco, California. 

Devos, A., Lukas, L., Suykens, J.A.K., Vanhamme, L., Howe, F.A., Majos, 
C., Moreno-Torres, A., van der Graaf, M., Tate, A.R., Arus, C., and Van 
Huffel, S., ``Brain tumour classification using short echo time 1H MRS. 
Objective comparison of classification techniques (LDA, LS-SVM)”, In: 
Proc. of the 12th Scientific Meeting and Exhibition of the International 
Society for Magnetic Resonance in Medicine (ISMRM04), Kyoto, Japan. 

 

Université catholique de Louvain 

Institut de Statistique 

 34



Published papers (Reprint Series of the Institute of Statistics) – 2004 
 
214. DELAIGLE, A. and I. GIJBELS (2004) Practical bandwidth selection 

in deconvolution kernel density estimation - Computational Statistics 
and Data Analysis, 45, 249-267, 2004.   

219. DELAIGLE, A. and I. GIJBELS (2004) Bootstrap bandwidth selection 
in kernel density estimation from a contaminated sample - Ann. Inst. 
Statist. Math., 56(1), 19-47, 2004.   

220. GIJBELS, I. and A.-C. GODERNIAUX (2004) Data-driven 
discontinuity detection in derivatives of a regression function - 
Communication in Statistics, 33(4), 851-871, 2004.   

221. GIJBELS, I., HALL, P. and A. KNEIP (2004) Interval and band 
estimation for curves with jumps - Journal of Applied Probability, 
Special Volume 41A ," Papers in honour of Chris Heyde ", 65-79, 
2004.   

222. BEGUIN, C. and L. SIMAR   (2004) Analysis of the expenses linked to 
hospital stays : how to detect outliers - Health Care Management 
Science, 7, 89-96, 2004.   

223. GIJBELS, I. and A.-C. GODERNIAUX   (2004) Bandwidth selection 
for changepoint estimation in nonparametric regression - 
Technometrics, 46, 1, 76-86, 2004.  

224. SIMAR, L. and P.W. WILSON   (2004) Performance of the bootstrap 
for DEA estimators and iterating the principle - International Series in 
Operations Research & Management Science: Handbook On Data 
Envelopment Analysis edited by W.W. Cooper, L.M. Seiford and J. 
Zhu , 10, 265-298, 2004.   

225. GIJBELS, I. and N. HECKMAN (2004) Nonparametric testing for a 
monotone hazard function via normalized spacings - Journal of 
Nonparametric Statistics, 16(3-4), 463-477, 2004.   

226. GIJBELS, I. and A.-C. GODERNIAUX (2004) Bootstrap test for 
change-points in nonparametric regression – Journal of Nonparametric 
Statistics, 16(3-4), 591-611, 2004.   

227. LAMBERT, Ph., COLLETT, D., KIMBER, A. and R. JOHNSON   
(2004) Parametric accelerated failure time models with random effects 
and an application to kidney transplant survival - Statistics in Medicine. 
23, 3177-3192, 2004.   

228. BOUEZMARNI, T. and J.-M. ROLIN   (2004) Consistency of the beta 
kernel density function estimator - The Canadian Journal of Statistics. 
31, 1, 89-98, 2003.   

229. VAN KEILEGOM, I   (2004) A note on the nonparametric estimation 
of the bivariate distribution under dependent censoring - 
Nonparametric Statistics. 16, 3-4, 659-670, 2004.   

230. FLORENS, J.-P. and L. SIMAR   (2004) Parametric approximations of 
nonparametric frontiers - Journal of Econometrics. 124, 91-116, 2005.   

 35



231. VAN BELLEGEM, S. and R. von SACHS (2004) On adaptive 
estimation for locally stationary wavelet processes and its applications - 
International Journal of Wavelets, Multiresolution and Information 
Processing. 2, 4, 545-565, 2004.   

232. VAN BELLEGEM, S. and R. von SACHS (2004) Forecasting 
economic time series with unconditional time-varying variance - 
International Journal of Forecasting 20, 611-627, 2004.   

233. FRANCOIS, N., GOVAERTS, B. and B. BOULANGER   (2004) 
Optimal designs for inverse prediction in univariate nonlinear 
calibration models - Chemometrics and Intelligent Laboratory Systems, 
74, 283-292, 2004.   

 
 
Discussion papers (Series of the Institute of statistics) - 2004 
  
0401. GIJBELS, I., LAMBERT, A. and P. QIU   (2004) Jump-preserving 

regression and smoothing using local linear fitting: a compromise. 
0402. VANDENHENDE, F. and Ph. LAMBERT (2004) Local dependence 

estimation using non-parametric archimedean copulas. 
0403. BUGLI, C., LAMBERT, Ph., BOULANGER, B., LEDENT, E., 

PEREIRA, A. and P. NARDONE (2004) Statistical analysis of 
electroencephalograms: independent component analysis of event-
related potentials. 

0404. SANCHEZ-SELLERO, C., GONZALEZ-MANTEIGA, W. and I. 
VAN KEILEGOM (2004)Uniform representation of product-limit 
integrals with applications. 

0405. VAN KEILEGOM, I., GONZALEZ-MANTEIGA, W. and C. 
SANCHEZ-SELLERO (2004) Goodness-of-fit tests in parametric 
regression based on the estimation of the error distribution. 

0406. BADIN, L. and L. SIMAR (2004) A bias corrected nonparametric 
envelopment estimator of frontiers. 

0407. PITREBOIS, S., DENUIT, M. and J-F WALHIN (2004) Bonus-malus 
scales in segmented tariffs: Gilde & Sundt's work revisited. 

0408. DENUIT, M., GENEST, C. and M. MESFIOUI (2004) Stop-loss 
bounds on functions of possibly dependent risks in the presence of 
partial information on their marginals. 

0409. MAGIS, C., DENUIT, M. and J-F WALHIN (2004) Une proposition 
de tables prospectives pour le marché belge des rentes. 

0410. MAGIS, C., DENUIT, M. and J-F WALHIN (2004) La mortalité, un 
phénomène en pleine mutation: quelle solution pour le marché des 
rentes ?   

0411. MAGIS, C., DENUIT, M. and J-F WALHIN (2004) La TPRV 
française: dépassée ?   

0412. DARAIO, C. and L. SIMAR (2004) A robust nonparametric approach 
to evaluate and explain the performance of mutual funds. 

 36



0413. WANG, L. and I. VAN KEILEGOM (2004) Nonparametric test for 
the form of parametric regression with time series errors.  

0414. HJORT, N.L., McKEAGUE, I.W. and I. VAN KEILEGOM (2004) 
Extending the scope of empirical likelihood. 

0415. BROUHNS, N., DENUIT, M. and I. VAN KEILEGOM (2004) 
Bootstrapping the Poisson log-bilinear model for mortality forecasting. 

0416. PARDO-FERNANDEZ, J.C., VAN KEILEGOM, I. and W. 
GONZALEZ-MANTEIGA (2004) Comparison of regression curves 
based on the estimation of the error distribution. 

0417. KUMBHAKAR, S.C., PARK, B.U., SIMAR, L. and E.G. TSIONAS 
(2004) Nonparametric stochastic frontiers: a local maximum likelihood 
approach. 

0418. LE BAILLY de TILLEGHEM, C., BECK, B., BOULANGER, B. and 
B. GOVAERTS (2004) A fast exchange algorithm for designing 
focused libraries in lead optimisation. 

0419. DAOUIA, A. and L. SIMAR  (2004) Nonparametric efficiency 
analysis: a multivariate conditional quantile approach. 

0420. DELAIGLE, A. and I. GIJBELS (2004) Data-driven boundary 
estimation in deconvolution problems. 

0421. MOUCHART, M. and M. VANDRESSE (2004) Bargaining powers 
and market segmentation in freight transport. 

0422. PURCARU, O., GUILLEN, M. and M. DENUIT (2004) Linear 
credibility models based on time series for claim counts. 

0423. DENUIT, M., PURCARU, O. and I. VAN KEILEGOM (2004) 
Bivariate Archimedean copula modelling for loss-ALAE data in non-
life insurance. 

0424. JEONG, S.-O. and B.U. PARK (2004) Limit distribution of convex-
hull estimators of boundaries. 

0425. JEONG, S.-O. (2004) Asymptotic distribution of DEA efficiency 
scores. 

0426. BONACCORSI, A., DARAIO, C. and L. SIMAR (2004) Advanced 
indicators of productivity of universities. An application of robust 
nonparametric methods to italian data.   

0427. CAO, R. and I. VAN KEILEGOM (2004) Empirical likelihood tests 
for two-sample problems via nonparametric density estimation. 

0428. BUGLI, C. and Ph. LAMBERT (2004) Functional ANOVA with 
random functional effects: an application to event-related potentials 
modelling for electroencephalograms analysis. 

0429. ZELENYUK, V. and V. ZHEKA  (2004) Corporate governance and 
firm's efficiency: the case of a transitional country, Ukraine. 

0430. FÄRE, R. and V. ZELENYUK (2004) On aggregation of scale 
elasticities across firms. 

0431. HENDERSON, D. J. and V. ZELENYUK (2004) Testing for 
catching-up: statistical analysis of DEA efficiency estimates. 

 37



0432. LAMBERT, Ph. and P. H. C. EILERS (2004) Bayesian survival 
models with smooth time-varying coefficients using penalized Poisson 
regression. 

0433. NGUTI, R., CLAESKENS, G. and P. JANSSEN (2004) One-sided 
tests in shared frailty models. 

0434. SIMAR, L. and V. ZELENYUK (2004) On testing equality of 
distributions of technical efficiency scores. 

 

 38



 
Université Libre de Bruxelles 

Institut de Statistique et de Recherche Opérationnelle 

Publications – 2004 
 
Azrak, R., Mélard, G., and Njimi, H. Forecasting in the analysis of mobile 

telecommunication data - correction for outliers and replacement of 
missing observations, Journal Marocain d'Automatique, d'Informatique et 
de Traitement du Signal, numéro spécial CoPSTIC'03, Première 
Conférence Plénière du Pôle des Compétences en Sciences et 
Technologies de l'Information et de la Communication, novembre 2004, 
1-14. 

Bontempi, G. and Kruijtzer, W. The use of intelligent data analysis 
techniques for system-level design: a software estimation example. Soft 
Computing Journal 8, 477-490. 

Bontempi, G., Vaccaro, A. and Villacci, D. Power cables thermal protection 
by interval simulation of imprecise dynamical systems. IEE Proceedings 
on Generation Transmission and Distribution  151, 2004. 

Bontempi, G., Vaccaro, A. and Villacci, D. A semi-physical modelling 
architecture for dynamic assessment of power components loading 
capability. IEE Proceedings on Generation Transmission and Distribution  
151, 533-542. 

Bruss, F.T. Strategien der besten Wahl. Spektrum der Wissenschaft 
(Scientific American, Ed. Allemande)  Heft 2004, 102-104. 

Bruss, F.T. Playing a trick on uncertainty. B-Stat-News, Newsletter of the 
Belgian Statistical Society 30, 7-14. 

Bruss, F.T. Translation into Chinese  by   S.R. Yang,  Science Monthly 
(Chinese) 7, 564-567. 

Bruss, F.T. Translation into Japanese by K. Maejima,  SUGAKU 11, 60-63. 
Bruss, F.T. Translation into Spanish by A.  Quiros,  SUMA 47, 7-10. 
Bruss, F.T. and  Delbaen, F. A central limit theorem for the optimal selection 

process for monotone subsequences of maximum expected length. 
Stochastic Processes and their Applications 144, 287-311. 

Chervinsky, P., Philip, G., Malice, M.-P., Bardelas, J., Nayak, A., Marchal, 
J.L., van Adelsberg, J., Bousquet, J., Tozzi, C.A.,  and Reiss, T.F. 
Montelukast for treating fall allergic rhinitis : effect of pollen exposure in 
3 studies. Annals of Allergy, Asthma and Immunology 92, 367-373. 

Corteel, S., Louchard, G. and Pemantle, R. Common intervals in 
permutations. Proceedings of the Third Colloquium on Mathematics and 
Computer Science, Birkhauser, 2004. 

 

 39



da Silva Soares, A. and Latouche, G. A matrix-analytic approach to fluid 
queues with feedback control. In K. Al-Begain and G. Bolch, editors, 
Proceedings of the 11th International Conference on Analytical and 
Stochastic Modelling Techniques and Applications, pages 190-198. SCS-
Publishing House, 2004. 

Deelstra, G., and Ezzine, A. Optimal consumption and portfolio choice for 
non-affine stochastic volatility jump diffusion model, Proceedings of the 
21e Conférence Internationale de l'Association Française de Finance 
(AFFI) Cergy-Pontoise June 24-26, 2004. 

Deelstra, G., Grasselli, M. and Koehl, P.-F. (2004). Optimal design of the 
guarantee for defined contribution funds. Journal of Economic Dynamics 
and Control 28, 2239-2260.  

Deelstra, G. Liinev, J. and Vanmaele, M.(2004). Pricing of arithmetic basket 
options by conditioning. Insurance, Mathematics and Economics 34, 55-
77.  

Demangeat, J.-L., P. Gries, B. Poitevin, J.-J. Droesbeke, T. Zahaf, F. Maton, 
C. Piérart, and R. N. Muller. Low-field NMR water proton longitudinal 
relaxation in ultrahighly diluted aqueous solutions of silica-lactose 
prepared in glass material for pharmaceutical use. Applied Magnetic 
Resonance 26, 465-481. 

Droesbeke, J.-J. 1841-1853, une période faste pour la statistique belge?, 
Journal de la Société Française de Statistique 144, 35-74. 

Droesbeke, J.-J. Comprendre la probabilité en se servant de son histoire, Les 
Cahiers de l'IREM de Bruxelles 1, 37-65. 

Droesbeke, J.-J., Kita Phambu, P. et Vermandele, C. La population étudiante 
de l'enseignement supérieur de la Communauté française de Belgique - La 
question du genre, Actes du colloque "Genre et données longitudinales" 
(Dijon, mai 2004). 

Droesbeke, J.-J. et Stefan, M. Les enqu\^etes par sondage: un outil au 
service de l'économie et de la gestion, Les Cahiers de la Mathématique 
Appliquée 3, 5-36. 

Droesbeke, J.-J. et Vermandele, C. Méthodes d'analyse des flux d'étudiants 
dans l'enseignement supérieur hors-universités, Politiques d'éducation et 
de formation 10-1, 35-54. 

Dubois, O., Louchard, G. and Mandler, J. Additive decompositions, random 
allocations, and threshold phenomena. Combinatorics, Probability and 
Computing  13,  537-576. 

Duchon, P., Flajolet, P., Louchard, G. and Schaeffer, G. Random sampling 
from Boltzmann principles. Combinatorics, Probability and Computing   
13,  577-626. 

Forni, M., Hallin, M. Lippi, M. and Reichlin, L. The generalized dynamic 
factor model~: consistency  and rates. Journal of Econometrics 119, 231-
255. 

 40



Gittenberger, B. and Louchard, G.  Reflected Brownian bridge local time 
conditioned on its local time at the origin. Statistics and Probability 
Letters  68, 51-60. 

Green, S.A. Malice, M.-P., Tanaka, W., Tozzi, C.A., and Reiss, T.F. 
Increase in urinary leukotriene LTE levels in acute asthma : correlation 
with airflow limitation. Thorax 59 100-104. 

Hallin, M. Journées de Statistique : la Conférence Lucien Le Cam. Journal 
de la Société française de Statistique 145 (2004), 3-6. 

Hallin, M., Lu, Z.,  and Tran, L.T. Kernel density estimation for spatial 
processes~:  the $L_1$ theory.  Journal of Multivariate Analysis 88, 61-
75. 

Hallin, M., Lu, Z. and Tran, L.T.  Local linear spatial regression. Annals of 
Statistics 32, 2469-2500.  

Hallin, M. and Paindaveine, D.  Rank-based optimal tests of the adequacy of 
an elliptic VARMA model. Annals of Statistics 32, 2642-2678.  

Harper, D.M., Franco, E.L., C. Wheeler, D. G., F. D.  Jenkins, A. Schuind, 
T.  Zahaf, B.  Innis, P.  Naud, N. S.  De Carvalho, C. M. Roteli-Martins, J. 
Teixeira, M. M.  Blatter, A. P.  Korn, W.  Quint, G. Dubin, for the 
GlaxoSmithKline HPV Vaccine Study Group. Efficacy of a bivalent L1 
virus-like particle vaccine in prevention of infection with human 
papillomavirus types 16 and 18 in young women: a randomised controlled 
trial. The Lancet 364 Issue 9447, 1757-1765. 

Hoedemakers, T., Darkiewicz, G., Deelstra, G., Dhaene, J., and Vanmaele, 
M. Bounds for stop-loss premiums of stochastic sums (with applications 
to life contingencies),  Proceedings of the 8th International Congress on 
Insurance : Mathematics and Economics, Rome, June 14-16, 2004.  

Klein, A., and Mélard, G. An algorithm for computing the asymptotic Fisher 
information matrix for seasonal SISO models. Journal of Time Series 
Analysis 25, 627-648. 

Lacroix, M., Haibe-Kains, B., Laes, J. F., Hennuy, B., Lallemand, F., Gonze, 
I., Cardoso, F., Piccart, M., Leclercq, G. and Sotiriou, C. Gene regulation 
by phorbol 12-myristate 13-acetate in MCF-7 and MDA-MB-231, two 
breast cancer cell lines exhibiting highly different phenotypes. Oncology 
Report  12, 701-707. 

Latouche, G. and Takine, T. Markov renewal fluid queues. Journal of 
Applied Probability  4, 746-757. 

Levy, E., Louchard, G. and Petit, J. A distributed algorithm to find 
hamiltonian cycles in G(n,p) random graphs. Proc. Workshop on 
Combinatorial and Algorithmic Aspects of Networking (CAAN), 2004, 
Springer Lecture Notes in Computer Science. 

Meyer, P. Collective retrieval by autonomous robots. In E. Onaindia and S. 
Staab, editors, Frontiers in Artificial Intelligence and Applications: 
STAIRS 2004 Proceedings of the Second Starting AI Researchers' 
Symposium, 109, 199-204, 2004. IOS Press. 

 41



Niemczyk, J. Computing the derivatives of the autocovariances of a 
VARMA process, COMPSTAT'2004 16th Symposium held in Prague, in 
Proceedings in Computational Statistics, Jaromir Antoch (Ed.), Physica-
Verlag, Heidelberg, 1593-1600. 

Paindaveine, D. A unified and elementary proof of serial and nonserial, 
univariate and multivariate, Chernoff-Savage results. Statistical 
Methodology  1, 81-91. 

Perry, T.T., Corren,J., Philip, G., Kim E.H., Conover-Walker, M.K., Malice, 
M.-P., Massaad, R., Dass, S.B.,  Reiss, T.F.,  and Wood, R.A. Protective 
effect of montelukast on lower and upper respiratory tract responses to 
short-term cat allergen exposure. Annals of Allergy, Asthma and 
Immunology 93(5), 431-438. 

Reinhard, J.-M. and Snoussi, M. A monotonically converging  algorithm  for  
the severity of ruin in a discrete semi-Markov  risk  model. Scandinavian 
Actuarial Journal 5, 336-354. 

Swan, Y. and Bruss, F.T. The Schwarz-Christoffel transformation as a tool 
in applied probability. The Mathematical Scientist 29, 21-32. 

Vanmaele, M., Deelstra, G., and Liinev, J. Approximation of stop-loss 
premiums involving sums of lognormals by conditioning on two 
variables. Insurance, Mathematics and Economics 35, 343-367. 

 
 

 42



RECENT  PhD  THESES 

Faculté universitaire des Sciences agronomiques de Gembloux 

Akossou Arcadius Yves Justin. Impact de la structure des données sur les 
prédictions en régression linéaire multiple  (Avril 12, 2005 – Promotors: 
R. Palm et H.N. Fonton). 
 

Multiple linear regression is the major method used in regression. The 
most frequent use for this method is prediction. The aim of this work is to 
study the impact of data structure on prediction in order to determine the 
limits for using the linear regression.  

In first part, a bibliographical synthesis is carried out on model 
selection techniques in multiple linear regression. Then, the concepts of 
omission bias and selection bias of variables are illustrated starting from a 
simulated example. The consequences of variables selection on the 
regression coefficients and the predicted values are also examined starting 
from this example. The user’s attention is drawn to the risks of 
misinterpretation of the coefficients. 

The study of impact of the data structure on prediction is carried out for 
the most used regression methods in practice. Stepwise regression is used for 
the selection of the variables and the traditional method of least squares for 
the estimate of the regression coefficients. Simulation of linear models is 
used to cover a wide range of data structures. On the whole 1080 data 
structures are generated. Initially, the results of this study made it possible to 
analyze the sampling distribution of some parameters. From this analysis, it 
comes out that the theoretical values of the majority of these parameters are 
not biased asymptotically. Thus, according to the ratio k , tables were 
drawn up to quantify the importance of the estimation bias. In addition, the 
results showed that the predictions are influenced by the theoretical 
coefficient of determination, the ratio , the number of explanatory 
variables, the method used to establish the model, the type of model and to a 
lesser extent the collinearity between the explanatory variables and the index 
of decrease of the regression coefficients. In a total way the limits for using 
prediction models are obtained for the complete random models when the 
level of the ratio  is approximately 11/20. This level varies between 
13/20 and 15/20 when one carries out a selection of variables at a 
significance level of 0.15 or of 0.05. On the other hand, it is 14/15 for the 
complete fixed models and 15/20 for the fixed models established with one 
or the other significance level of selection. Tables are also drawn up to 
quantify the prediction quality. 

n/

nk /

nk /
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Facultés Universitaires Notre-Dame de la Paix,  Namur 

Vincent Bertholet. Density Estimation Contributions to Discrimination Trees 
– Real Applications (September 3, 2002 - Promotor: J.-P. Rasson)  
 

This thesis is developed around two concerns. The first one is to detail 
two new discriminant procedures based on classical statistical methods: 
discrimination trees and non parametric density estimation. The philosophy 
is to recursively search for the best variable and the best way to divide the 
training set with this variable with the intention of constructing the purest 
tree. The nodes division is the main difference between these procedures. 
The first one use the bayesian rule while the second is based on non 
homogeneous Poisson process. These methods are illustrated on small data 
sets and simulated data. 

The second concern is to apply these processes to problems rising from 
real applications: remote sensing images classification, early detection of 
enterprises bankruptcy and micro-arrays data analysis. The density 
estimation contributions are developed for each of these applications.  
 
 
Catherine Charles. Some Wavelets Applications to Signal and Image 
Processing  (January 29, 2003 - Promotor: J.-P. Rasson)  
 

The purpose of this thesis is to highlight the contribution of wavelets in 
two particular fields of uni- or multi- dimensional signal processing. On one 
hand, in experimental sciences such as HREELS or XPS, the recorded data 
is often modelled as the convolution product of an unknown instrumental 
function with an ideal signal to estimate, product embedded in a Poisson 
noise. In this work, we show that the wavelet processing is adapted in the 
Poisson noise filtering and in the detection of characteristics of a signal. The 
results obtained form synthetic and experimental signals confirm the 
efficiency of wavelets. On the other hand, in image analysis, a crucial 
question concerns the division of an image into homogeneous regions with 
or without the help of training sets. In this work, we show that the wavelet 
processing is adapted for the estimation of the intensity of a Poisson process, 
of the density of a population and of the detection of edges; three main steps 
in image classification. Again, results obtained on actual images emphasize 
the efficiency of wavelets. 

 
 
Jean-Yves Pircon. Clustering and Poisson Processes for New Partitioning 
Monothetic Methods (June 7, 2004 - Promotor: J.-P. Rasson)  
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This thesis develops new partitioning methods based on the Poisson 
processes, on the one hand homogeneous, on the other hand non 
homogeneous. The principle of the construction is of hierarchical divisive 
monothetic type. Consequently, a variable is selected at each stage to cut a 
group in two subsets, and so on in a recursive way. The original criterion 
consists in maximizing “the gap” between the data. This last-one is deduced 
from the criterion of maximum likelihood. Then, two different phases of 
simplification of the groups take place, namely pruning and gluing. To do 
so, a criterion based on inertia and two others based on Gap Test are 
developed. Theoretical properties, as well as algorithmic complexity are 
examined. Then the methods are tested on small examples in order to 
differentiate them. Lastly, two financial applications using one of the 
methods are proposed. 
 
 
 

Katholieke Universiteit Leuven 

Marc Callens. Essays on Multilevel Logistic Regression (November 22, 2004 
– Promotor: C. Croux) 
 

This doctoral thesis contains four essays on multilevel logistic 
regression. This statistical technique is especially suited for simultaneously 
assessing the effect of individual and contextual variables on binary 
dependent variables. An example is poverty, where being poor or non-poor 
can be explained by both personal characteristics and characteristics of the 
region where the person lives. 

A first part of this work is methodological. By means of a simulation 
study, the performance of likelihood-based estimation methods for 
multilevel logistic regression is compared. Another research topic here is 
which individual-level and municipality-level characteristics determine non-
response in a survey. 

In a second part, this method is applied to socio-economic problems. 
Based on data for 15 European countries, it is first questioned whether the 
educational level of the mother has an effect on the propensity to have a 
third child and whether this effect varies across countries. As expected, the 
effect of education on the propensity to have a third child is found to be 
negative. This education effect is not significantly weakened by the Nordic 
countries.  

Next, poverty dynamics in the European Union is studied. Here, the 
research question is which life cycle events and structural factors have an 
influence on entry into and exit from poverty. Main findings are that poverty 
dynamics are dominated by life cycle events such as a divorce or finding a 
job. But, structural factors such as the welfare regime also play a role. 
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Dirk Hoorelbeke. Bootstrap and Pivoting Techniques for Testing Multiple 
Hypotheses (January 28, 2005 - Promotor: G. Dhaene)  
  

In this thesis some proposals are made to improve the performance of 
(multiple) hypotheses tests. Two main routes are taken to provide these 
improvements: the bootstrap and robust methods. In most econometric 
applications one does not know the exact distribution of the test statistic. 
One way or another, the exact finite sample distribution has to be estimated. 
The standard method is to use the asymptotic distribution, and is called first-
order asymptotic theory. If one wants to improve upon this method, one 
possibility is to calculate second-order expansions, leading up to so-called 
Bartlett corrections. These methods are applied to the statistic itself (or its 
distribution), while in this thesis it is argued that one can do better by 
altering the statistic in a different way. 

The first chapter introduces a new information matrix (IM) test, which 
uses the (parametric) bootstrap to estimate the variance matrix to be used in 
the quadratic form of the test statistic. Previous versions of the IM test 
statistics all use an estimate of the asymptotic variance matrix. Here, it is 
argued that to improve the finite sample performance of the test, it might be 
better to use an estimate of the finite sample variance matrix. To 
approximate the latter, one has to resort to simulations. Since we are in a 
parametric setting, the parametric bootstrap can be used. It is shown that, if 
the model is correctly specified, the new test statistic has an asymptotic 
Hotelling's T² distribution (depending on the number of simulations used to 
approximate the bootstrap variance matrix). The error in rejection 
probability under the null hypothesis and the power against a heteroskedastic 
alternative in finite samples is studied using some Monte Carlo simulations. 

In the second chapter a method is proposed to enhance the performance 
of the score test that differs from the standard bootstrap correction 
procedure. The test is corrected in two ways. The first step is to transform 
the score vector such that it is asymptotically (or exactly) pivotal. To achieve 
this one can use the inverse of a square root of a consistent variance estimate 
of the score vector, although other possibilities exist. By bootstrapping the 
transformed score vector, a second-order correct variance matrix estimate is 
obtained to be used in the quadratic form score test statistic. In the second 
step, the bootstrap simulations are recycled to compute a second-order 
correct critical value, hereby avoiding a nested bootstrap. Monte Carlo 
simulations for the IM test show that the corrected test outperforms the 
standard IM test both in terms of error in rejection probability and power. 

Empirical data often contain outliers, due to measurement errors or 
certain shocks. If one wants to model data containing heavy outliers, 
standard estimators such as least-squares break down. This is all the more 

 46



true in a multivariate setting, where one is not always aware of the presence 
of outliers. The IM equality can be used to test for misspecification of a 
parametric model. In the third chapter the behaviour of the IM test is studied 
when the maximum likelihood (ML) estimators used in the construction of 
this test are replaced with robust estimators. The latter do not suffer from the 
outlier-masking effect and can improve the power of the IM test. At the 
normal location-scale model, the IM test using the ML estimators is known 
as the Jarque-Bera test, and detects deviations from normal skewness and 
kurtosis. When robust estimators are employed to test the IM equality, a 
robust version of the Jarque-Bera test emerges. The local asymptotic power 
of the IM test is investigated for various estimators and under a variety of 
local alternatives. For the normal regression model, it is shown by 
simulations under fixed alternatives that in many cases the use of robust 
estimators substantially increases the power of the IM test. 

In the last chapter robust standard errors for robust regression 
estimators are proposed. A (regression) estimator is said to be robust if it is 
still reliable in the presence of outliers. In the econometrics literature, 
standard errors are termed robust if they are still reliable when the regression 
errors are autocorrelated and/or heteroskedastic. This chapter shows how 
robust standard errors can be computed for several robust estimators of 
regression, including MM-estimators. The improvement relative to non-
robust standard errors is illustrated by means of large-sample bias 
calculations, simulations, and a real data example. It turns out that non-
robust standard errors of robust estimators may be severely biased. However, 
if autocorrelation and heteroscedasticity are absent, non-robust standard 
errors are more efficient than the robust standard errors that we propose. 
Therefore, a test is presented to test the hypothesis that the robust and non-
robust standard errors have the same probability limit. 
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Limburgs Universitair Centrum 

Christel Faes. Flexible modeling of correlated multivariate data with 
applications in animal studies. (September 17, 2004 - Promotor: Helena 
Geys and Marc Aerts) 
 

Correlated data are common in many health sciences studies, where 
clustered, multivariate, longitudinal and spatially organized data are 
frequently observed. Failure to account for the effects of clustering can result 
in erroneous estimation of the variability of the parameter estimates, and 
hence in misleading inference. In this thesis, flexible modelling of clustered 
categorical and multivariate data is topic of interest. Main focus is on risk 
analysis modelling in developmental toxicity studies.   

To investigate the potential risk of exposures on birth defects and 
developmental abnormalities, developmental toxicity studies in laboratory 
animals are conducted (Williams and Ryan 1996). These studies typically 
result in multiple outcomes of interest (malformation, birth weight, death). 
Further, foetuses within the same litter are very likely to be correlated 
because of the genetic similarity.  Aside from the basic challenges of 
developing good multivariate models, particularly in the clustered data 
setting, additional technical challenges arise in applying these models in real 
data settings.  For example, correlation structures are likely to change with 
exposure (Kupper et al. 1986). Also, determining how to use a complex 
model for risk assessment purposes is another area of interest.  

In the hazard identification and safe dose determination, proper flexible 
predictor models have to be used to get reliable results. In a first research 
topic, the effect of misspecification of the dose-response model on the 
estimation of a safe level of exposure was investigated. Although classical 
polynomials are very customary, they are often inadequate, especially when 
low dose extrapolation is envisaged. In contrast, fractional polynomials 
(Royston and Altman 1994) are much more flexible to attain the correct 
benchmark dose, even when the probability model is misspecified. Another 
flexible predictor model is a non-linear power model. Such a non-linear 
model poses non-trivial methodological challenges, because of the non-
identifiability of certain parameters under the null hypothesis of no dose 
effect. A Bayesian method to test for no dose trend in the power model and 
in addition accounting for the clustering in the data is proposed.  

When interested in a safe level of exposure, it is of major importance to 
account for all possible adverse effects.  Often, focus is only on the outcome 
that is most sensitive to the exposure when performing quantitative risk 
assessment. But, use of univariate methods to determine a safe dose level 
can yield unreliable, and thus unsafe, dose levels. Typically, both 
malformation (binary or ordinal) and birth weight (continuous) are recorded 
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on each viable embryo. A likelihood-based method, based on the Plackett-
Dale methodology, for the joint analysis of ordinal and continuous outcomes 
in a clustered setting is proposed. Further, since also the litter size is affected 
by the dose of a toxic agent, a hierarchical model accounting for the full data 
structure was investigated. 

Challenging issues arise in various other settings as well. In the field of 
neurophysiology, a method to measure the synchrony of two binary spike 
trains was proposed. In the context of veterinary epidemiology, a herd-
specific force of infection of infectious diseases was investigated. In neuro-
gastroenterology, a mixed model approach to describe the spatial and 
temporal location of neuron spikes in part of the small intestines was 
described. Although the methods in this thesis are developed in specialized 
fields of interest, the proposed methodologies are applicable in a general 
clustered or correlated data setting. 
 
 

Universiteit Antwerpen 

Gert Willems. Methods for robust multivariate inference (September 24, 
2004 - Promotor: S. Van Aelst) 
 

There are several situations in regression analysis, or multivariate 
location and scatter problems, where it is desirable to use robust estimators 
instead of the classical estimators. The idea of robust estimators is that they 
are able to resist contamination present in the data set, for example in the 
form of so-called outliers. Preferably, they should also be as efficient as 
possible in case of ``clean'' data. 

Since over thirty years now, a vast amount of literature has emerged on 
such estimators, but the inference part is often being neglected. That is, often 
it is not clear how to obtain a reliable estimate for the variability of the 
robust point estimate, how to obtain accurate confidence limits for 
parameters that are being estimated, or how to perform valid hypothesis tests 
based on robust estimators. Mostly, asymptotic variance results are used for 
this purpose. However, such asymptotic estimates may be inaccurate for 
small sample sizes and often are clearly inappropriate in situations where 
robust estimators are recommended. 

This thesis aims to contribute to the development of improved inference 
procedures for robust estimators, mainly through the bootstrap method. 
Indeed, resampling techniques such as Efron's bootstrap constitute the 
obvious alternative to the asymptotic approach. However, some drawbacks 
arise when applying the classical bootstrap to robust estimators. The most 
serious of these is the computational cost of the bootstrap procedure: 
computing robust estimators often takes time-consuming algorithms and the 
classical bootstrap method requires the estimator to be recalculated many 
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times.  A second aspect of concern is that bootstrap inference can be 
adversely affected by contamination in the data, even if the estimator itself 
was able to resist all outliers. In other words, the bootstrap estimates are less 
robust than the estimates that are being bootstrapped. Several general 
approaches for handling the robustness problem are available. A general 
procedure to speed up the bootstrap method however is not. 

In particular now, we propose and investigate fast and robust inference 
procedures for Minimum Covariance Determinant estimation of multivariate 
location and scatter, for Least Trimmed Squares estimation of linear 
regression, for S-estimators of multivariate regression, and for MM-
estimators of shape and scatter with applications to principal components 
analysis. 
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VACANCY 

Vrije Universiteit Brussel 

The Faculty of Sciences of the Vrije Universiteit Brussels invites 
applications for a 

 
Full-time Academic Position in Statistics 

(WE/2005/010) 
 

The vacancy concerns a tenure-track position in the Department of 
Mathematics. 
 
Tasks 
-Teaching: in the Bachelor and Master program of the Department of 
Mathematics (especially for the specialization “stochastics/financial 
mathematics’’) and possibly some service teaching for other departments 
and faculties. The candidate should be an excellent teacher. He/she would 
also supervise projects in the bachelor program and direct theses in the 
master program of mathematics. 
-Research: The research area of the candidate should be STATISTICS with a 
proven record of excellence in one of the following areas: applied statistics, 
stochastic processes and applications, (actuarial) risk theory, financial 
mathematics and applications. Strong candidates in related areas also might 
be considered.  
-Other tasks: It is expected that the candidate further strengthens the co-
operation with other Departments of the University and that he/she 
substantially contributes to the Master specialization "stochastics/financial 
mathematics". An interest in actuarial sciences is a plus. The candidate will 
actively participate in all aspects of the Ph.D. program of the Department. 
The candidate should also attract external funding for research projects. 
 
Teaching languages are Dutch and English. Non-Dutch speaking candidates 
are encouraged to apply as well; a training period may be considered for 
such candidates. 
 
Starting date: October 1, 2005 or later depending on the constraints of the 
candidate. 
 
Candidates should apply within 1 month after publication of this vacancy in 
the Belgisch Staatsblad. (This date will be posted on the website 
http://www.vub.ac.be//DWIS/). 
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Diploma  
The candidate should have a Ph.D. degree in mathematics or statistics. 
 
Contact person  
   Prof. Eric Jespers, Chair, Department of Mathematics  
   e-mail: efjesper@vub.ac.be tel. +32-2-6293493 
 
Application procedure 
Applications (including a CV, a list of publications, names of 3 referees) 
should be sent   to the Rector, Vrije Universiteit Brussel, Pleinlaan 2, B-
1050 Brussel, BELGIUM preferably with a copy or e-mail with DOC/TEX 
file to Ms. K. Segers, Department of Mathematics, Faculty of Sciences, Vrije 
Universiteit Brussel, Pleinlaan 2, B-1050 Brussel, Belgium 
(kasegers@vub.ac.be) 

 


