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¢ Revistas Cientificas
- Artigo em revista cientifica

1 Reis, J. M. & Dias, J. C. (2026). Dynamic debt with intensity-based models. Journal of Futures Markets. 46 (2),
334-352
2 Clare, A., Pinheiro, C. M., Pozzolo, A. F. & Reis, J. M. (2025). A refracted process in options: A credit valuation

application. Economics Letters. 250

¢ Conferéncias/Workshops e Comunicacdes
- Comunicac¢do em evento cientifico

L Reis, J. & Dias, J. C. (2022). Dynamic Debt with Intensity Based Models. 29th Annual Global Finance
Conference.

- Artigo ndo publicado nas atas da conferéncia

Professor Andrew Clare (Cass Business School), Pinheiro, C., Alberto Franco Pozzolo & Reis, J. (2024). Options
with regime change in syndicated lending: A formal model of risk-shifting. 1st Modern Finance Conference.
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