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Impacto do cash-flow mapping
no calculo do VaR em
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Os efeitos do risco sistémico
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Avaliacdo comparativa de
modelos VaR através de
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Volatilidade implicita: Podemos
melhorar modelos VaR?

Atividade de espaculagdo e
cobertura de risco nos
mercados de Futuros, relacdo
com volatilidade e efeitos de
causalidade.

Abordagem Saddle-point:
avaliagdo de modelos de VaR
na presenca de perdas
extremas

Optimal Value-at-Risk Poliéy: A
model for minimizing the daily
capital charge

A Liquidez do Mercado
Acionista Antecipa o Ciclo
Econémico na Europa?

Does Contagion Really Matter?
Real role of Greece in the
sovereign bond crisis.
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Can Reversal be Explained by
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Drift or Momentum?

¢ Projetos Finais de Mestrado
- Terminadas

Nome do Estudante

André Rodrigues

Seatra Camelo

Raquel Costa Carvalho

Ruivo

Titulo/Tépico

Stochastic Evaluation of
Deepwater Oil Prospects in
Portugal using Monte Carlo
Simulation

Backtesting VaR Models - An
application to Caixa Geral de
Depoésitos

Inglés

Inglés

Inglés

Inglés

Portugués

Inglés

Portugués

Inglés

Lingua

Inglés

Inglés

ISCTE-IUL

ISCTE-IUL

ISCTE-IUL

ISCTE-IUL

ISCTE-IUL

ISCTE-IUL

ISCTE-IUL

ISCTE-IUL

Instituicdo

ISCTE-IUL

ISCTE-IUL

2018

2018

2018

2016

2015

2015

2013

2012

Ano de
Conclusao

2013

2012

Publicacoes

¢ Conferéncias/Workshops e Comunicacoes
- Publicacdao em atas de evento cientifico

Barbosa, A. (2012). Manipulation and Information Acquisition. In Laurence Blose and Vijay Gondhalekar (Ed.),
2012 Midwest Finance Association Annual Meeting. (pp. 1-51). New Orleans: Midwest Finance Association.

Barbosa, A. (2012). Manipulation and Information Acquisition. In Carlos Pinho, Mara Madaleno e Elisabete
Vieira (Ed.), 2012 Portuguese Finance Network. (pp. 1-51). Aveiro


https://ciencia.iscte-iul.pt/publications/manipulation-and-information-acquisition/6545
https://ciencia.iscte-iul.pt/publications/manipulation-and-information-acquisition/6545
https://ciencia.iscte-iul.pt/publications/manipulation-and-information-acquisition/8627
https://ciencia.iscte-iul.pt/publications/manipulation-and-information-acquisition/8627

Barbosa, A. (2012). Differential Interpretation of Information and the Post-Announcement Drift: A Story of
Consensus Learning. In Carlos Pinho, Mara Madaleno e Elisabete Vieira (Ed.), 2012 Portuguese Finance
Network. (pp. 1-54). Aveiro

- Comunicag¢do em evento cientifico

Barbosa, A. (2012). Manipulation and Information Acquisition. 2012 Midwest Finance Association Conference.

2 Barbosa, A. (2012). Manipulation and Information Acquisition. 2012 Eastern Finance Association Conference.

: Barbosa, A. (2012). Manipulation and Information Acquisition. 2012 Portuguese Finance Network.

4 Barbosa, A. (2012). Differential Interpretation of Information and the Post-Announcement Drift: A Story of
Consensus Learning. 2012 Portuguese Finance Network.

5 Barbosa, A. (2012). Differential Interpretation of Information and the Post-Announcement Drift: A Story of
Consensus Learning. 2012 European Financial Management Association Conference.

6 Barbosa, A. (2012). Manipulation and Information Acquisition. ? 2012 Financial Management Association
European Conference.

7 Barbosa, A. (2011). Manipulation and Information Acquisition. European Financial Management Association
2011 Annual Meetings.

8 Barbosa, A. (2011). Differential Interpretation of Information and the Post-Announcement Drift: A Story of
Consensus Learning. 2011 Eastern Finance Association Annual Meetings.

9 Barbosa, A. (2011). Differential Interpretation of Information and the Post-Announcement Drift: A Story of
Consensus Learning. 2011 Midwest Finance Association Annual Meeting.

10

Barbosa, A. (2011). Differential Interpretation of Information and the Post-Announcement Drift: A Story of
Consensus Learning. 2011 Financial Management Association European Conference .

¢ Outras Publicacdes
- Working paper

Barbosa, A. & Seixas, M. (2019). Optimal Value-at-Risk Disclosure. MPRA working Paper No. 97526.
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