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Department of Quantitative Methods for Management and Economics (IBS)

Integrated Researcher
BRU-Iscte - Business Research Unit (IBS)
[Data Analytics]
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José Dias Curto is full professor at Instituto Universitario de Lisboa (ISCTE-IUL Business School, Quantitative Methods
Departament) and investigator at Business Research Unit (BRU-IUL), Lisboa, Portugal. He earned his PhD in Quantitative
Methods for Management from the Instituto Universitario de Lisboa (ISCTE-IUL), MA in Management from Instituto
Universitario de Lisboa (ISCTE-IUL) and Bachellor's degree in Economics from Instituto Superior de Economia, Portugal. His
primary research focuses statistics and econometrics with applications to finance, accounting and economics. List of
journals where he published: Research in International Business and Finance, Journal of Business Ethics, Annals of
Economics and Finance, Economic Computation and Economic Cybernetics Studies and Research Journal, Review of
Quantitative Finance and Accounting, Journal of Applied Statistics, Journal of International Financial Markets Institutions
&amp; Money, Statistical Papers, International Statistical Review, European Accounting Review, Australian Accounting
Review.

Research Interests

Econometrics


mailto:dias.curto@iscte-iul.pt

Statistics

Quantitative Methods for Management and Economics

Academic Qualifications

University/Institution Type Degree Period
ISCTE-IUL - Instituto Superior PhD Gestao 2003
Ciéncias Trabalho e da Empresa

ISCTE-IUL - Instituto Superior M.Sc. Ciéncias Empresariais 1992
Ciéncias Trabalho e da Empresa

Instituto Superior de Economia e Licenciate Economia 1988
Gestdo - UTL

Other Professional Activities

Period Activity Type Activity Description More Info URL
2020 Coordination of executive POS-GRADUACAO EM AUDITORIA OROC -

education programs - OCAM (MAPUTO) - Matematicas

Financeiras e Métodos Quantitativos

2020 Coordination of executive OROC - DATA SCIENCE E AUDIT -

education programs ANALYTICS com aplicagdes em Excel e R.
2020 Expert participation in other Elaboracdo do Exame nacional para ROC -

institutions - OROC

Teaching Activities

Teaching Year Sem. Course Name Degree(s) Coord

2025/2026 2° Master Degree in Monetary and Yes

Macro-Econometrics Il Financial Economics:

2025/2026 2° . Doctorate Degree (PhD) in Yes

Advanced Econometrics || Economics; Doctorate Degree (PhD)
in Finance;

2025/2026 2° ; : Master Degree in Accounting and Yes
Data Analytics for Accounting Management Control;

2025/2026 2° : : Post Graduation Program in Applied Yes
Data Analytics for Accounting and Accounting and Finance;
Finance

2025/2026 2° . : Post Graduation Program in Yes
Data Analysis for Business Business Management;

2025/2026 1° _— Doctorate Degree (PhD) in Yes
Statistical Methods Management;

2025/2026 1° Post Graduation Program in Yes

Research and Data Analysis Business Administration - EMBA,

N


https://fenix-mais.iscte-iul.pt/courses/00417-1128927858788006
https://fenix-mais.iscte-iul.pt/courses/03090-1128927858787610
https://fenix-mais.iscte-iul.pt/courses/04280-1128927858787932
https://fenix-mais.iscte-iul.pt/courses/adcf-1128927858787392
https://fenix-mais.iscte-iul.pt/courses/adcf-1128927858787392
https://fenix-mais.iscte-iul.pt/courses/04729-0-847452882077155
https://fenix-mais.iscte-iul.pt/courses/02026-1128927858787658
https://fenix-mais.iscte-iul.pt/courses/02300-1128927858787017
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Volatility

Analytics Para Cadeia De
Abastecimento

Information management Artificial
Intelligence - Big Data and Small
Data

Data Analysis, Modelling and
Research

Quantitative Methods for Finance

Macro-Econometrics Il

Applied Statistics

Advanced Econometrics Il

Data Analytics for Accounting

Data Analytics for Accounting and
Finance

Data Analysis for Business

Volatility

Analytics Para Cadeia De
Abastecimento

Information management Artificial
Intelligence - Big Data and Small
Data

Statistical Methods

Research and Data Analysis

Data Science for Finance

Market risks and interest rates

Volatility

Other programme in Applied Online
Financial Markets: Creation and
Management of Portfolios.;

Other programme in Applied Online
Post Graduate Logistics and Supply
Chain Management;

Master Degree in Business
Administration;

Master Degree in Finance;

Master Degree in Monetary and
Financial Economics;

Post Graduation Program in
Management for Healthcare
Professionals;

Doctorate Degree (PhD) in
Economics; Doctorate Degree (PhD)
in Finance;

Master Degree in Accounting and
Management Control;

Post Graduation Program in Applied
Accounting and Finance;

Post Graduation Program in
Business Management;

Other programme in Applied Online
Financial Markets: Creation and
Management of Portfolios.;

Other programme in Applied Online
Post Graduate Logistics and Supply
Chain Management;

Doctorate Degree (PhD) in
Management;

Post Graduation Program in
Business Administration - EMBA;

Post Graduation Program in
Financial Markets and Risk
Management;

Other programme in Applied Online
Financial Markets: Creation and
Management of Portfolios.;

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

No

No

Yes


https://fenix-mais.iscte-iul.pt/courses/ind059-284502928669621
https://fenix-mais.iscte-iul.pt/courses/ind373-1128927858786988
https://fenix-mais.iscte-iul.pt/courses/ind373-1128927858786988
https://fenix-mais.iscte-iul.pt/courses/m1503-1128927858788210
https://fenix-mais.iscte-iul.pt/courses/m1503-1128927858788210
https://fenix-mais.iscte-iul.pt/courses/m8558-1128927858788139
https://fenix-mais.iscte-iul.pt/courses/00417-1128927858788006
https://fenix-mais.iscte-iul.pt/courses/00996-1128927858787303
https://fenix-mais.iscte-iul.pt/courses/03090-1128927858787610
https://fenix-mais.iscte-iul.pt/courses/04280-1128927858787932
https://fenix-mais.iscte-iul.pt/courses/adcf-1128927858787392
https://fenix-mais.iscte-iul.pt/courses/adcf-1128927858787392
https://fenix-mais.iscte-iul.pt/courses/04729-0-847452882077155
https://fenix-mais.iscte-iul.pt/courses/ind059-284502928669621
https://fenix-mais.iscte-iul.pt/courses/ind373-1128927858786988
https://fenix-mais.iscte-iul.pt/courses/ind373-1128927858786988
https://fenix-mais.iscte-iul.pt/courses/02026-1128927858787658
https://fenix-mais.iscte-iul.pt/courses/02300-1128927858787017
https://fenix-mais.iscte-iul.pt/courses/ind059-284502928669621
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Analytics Para Cadeia De
Abastecimento

Information management Artificial
Intelligence - Big Data and Small
Data

Data Analysis, Modelling and
Research

Quantitative Methods for Finance

Macro-Econometrics Il

Financial Data: Modelling and
Analysis

Applied Statistics

Information and Data Analysis

Research and Data Analysis

Advanced Econometrics Il

Data Analytics for Accounting and
Finance

Analytics Para Cadeia De
Abastecimento

Information management Artificial
Intelligence - Big Data and Small
Data

Statistical Methods

Fundamentals of Quantitative
Methods

Volatility

Analytics Para Cadeia De
Abastecimento

Data Analysis, Modelling and
Research

Other programme in Applied Online
Post Graduate Logistics and Supply
Chain Management;

Master Degree in Business
Administration;

Master Degree in Finance;

Master Degree in Monetary and
Financial Economics;

Post Graduation Program in
Management for Healthcare
Professionals;

Post Graduation Program in
Business Administration - EMBA;

Doctorate Degree (PhD) in
Economics; Doctorate Degree (PhD)
in Finance;

Post Graduation Program in Applied
Accounting and Finance;

Other programme in Applied Online
Post Graduate Logistics and Supply
Chain Management;

Doctorate Degree (PhD) in
Management;

Institutional Degree in ISCTE
Business School;

Other programme in Applied Online
Financial Markets: Creation and
Management of Portfolios.;

Other programme in Applied Online
Post Graduate Logistics and Supply
Chain Management;

Master Degree in Business
Administration;

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

No

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes


https://fenix-mais.iscte-iul.pt/courses/ind373-1128927858786988
https://fenix-mais.iscte-iul.pt/courses/ind373-1128927858786988
https://fenix-mais.iscte-iul.pt/courses/m1503-1128927858788210
https://fenix-mais.iscte-iul.pt/courses/m1503-1128927858788210
https://fenix-mais.iscte-iul.pt/courses/m8558-1128927858788139
https://fenix-mais.iscte-iul.pt/courses/00417-1128927858788006
https://fenix-mais.iscte-iul.pt/courses/00500-847452882077635
https://fenix-mais.iscte-iul.pt/courses/00500-847452882077635
https://fenix-mais.iscte-iul.pt/courses/00996-1128927858787303
https://fenix-mais.iscte-iul.pt/courses/02300-1128927858787017
https://fenix-mais.iscte-iul.pt/courses/03090-1128927858787610
https://fenix-mais.iscte-iul.pt/courses/adcf-1128927858787392
https://fenix-mais.iscte-iul.pt/courses/adcf-1128927858787392
https://fenix-mais.iscte-iul.pt/courses/ind373-1128927858786988
https://fenix-mais.iscte-iul.pt/courses/ind373-1128927858786988
https://fenix-mais.iscte-iul.pt/courses/02026-1128927858787658
https://fenix-mais.iscte-iul.pt/courses/02333-565977905419559
https://fenix-mais.iscte-iul.pt/courses/02333-565977905419559
https://fenix-mais.iscte-iul.pt/courses/ind059-284502928669621
https://fenix-mais.iscte-iul.pt/courses/ind373-1128927858786988
https://fenix-mais.iscte-iul.pt/courses/ind373-1128927858786988
https://fenix-mais.iscte-iul.pt/courses/m1503-1128927858788210
https://fenix-mais.iscte-iul.pt/courses/m1503-1128927858788210
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Quantitative Methods for Finance

Macro-Econometrics Il

Financial Data: Modelling and
Analysis

Applied Statistics

Information and Data Analysis

Information and Data Analysis

Information and Data Analysis

Advanced Econometrics Il

Data Analytics for Accounting and
Finance

Analytics Para Cadeia De
Abastecimento

Statistical Methods

Fundamentals of Quantitative
Methods

Econometric Methods |

Analytics Para Cadeia De
Abastecimento

Data Analysis, Modelling and
Research

Quantitative Methods for Finance

Macro-Econometrics Il

Financial Data: Modelling and
Analysis

Applied Statistics

Information and Data Analysis

Master Degree in Finance;

Master Degree in Monetary and
Financial Economics;

Post Graduation Program in
Management for Healthcare
Professionals;

Doctorate Degree (PhD) in
Economics; Doctorate Degree (PhD)
in Finance;

Post Graduation Program in Applied
Accounting and Finance;

Other programme in Applied Online
Post Graduate Logistics and Supply
Chain Management;

Doctorate Degree (PhD) in
Management;

Institutional Degree in ISCTE
Business School;

Master Degree in Political Economy;
Master Degree in Economics;

Other programme in Applied Online
Post Graduate Logistics and Supply
Chain Management;

Master Degree in Business
Administration;

Master Degree in Finance;

Master Degree in Monetary and
Financial Economics;

Bachelor Degree in Finance and
Accounting;

Post Graduation Program in
Management for Healthcare
Professionals;
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https://fenix-mais.iscte-iul.pt/courses/m8558-1128927858788139
https://fenix-mais.iscte-iul.pt/courses/00417-1128927858788006
https://fenix-mais.iscte-iul.pt/courses/00500-847452882077635
https://fenix-mais.iscte-iul.pt/courses/00500-847452882077635
https://fenix-mais.iscte-iul.pt/courses/00996-1128927858787303
https://fenix-mais.iscte-iul.pt/courses/03090-1128927858787610
https://fenix-mais.iscte-iul.pt/courses/adcf-1128927858787392
https://fenix-mais.iscte-iul.pt/courses/adcf-1128927858787392
https://fenix-mais.iscte-iul.pt/courses/ind373-1128927858786988
https://fenix-mais.iscte-iul.pt/courses/ind373-1128927858786988
https://fenix-mais.iscte-iul.pt/courses/02026-1128927858787658
https://fenix-mais.iscte-iul.pt/courses/02333-565977905419559
https://fenix-mais.iscte-iul.pt/courses/02333-565977905419559
https://fenix-mais.iscte-iul.pt/courses/03421-1128927858787958
https://fenix-mais.iscte-iul.pt/courses/ind373-1128927858786988
https://fenix-mais.iscte-iul.pt/courses/ind373-1128927858786988
https://fenix-mais.iscte-iul.pt/courses/m1503-1128927858788210
https://fenix-mais.iscte-iul.pt/courses/m1503-1128927858788210
https://fenix-mais.iscte-iul.pt/courses/m8558-1128927858788139
https://fenix-mais.iscte-iul.pt/courses/00417-1128927858788006
https://fenix-mais.iscte-iul.pt/courses/00500-847452882077635
https://fenix-mais.iscte-iul.pt/courses/00500-847452882077635
https://fenix-mais.iscte-iul.pt/courses/00996-1128927858787303
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Information and Data Analysis

Information and Data Analysis

Advanced Econometrics Il

Analytics Para Cadeia De
Abastecimento

Quantitative Methods Applied to

Management

Statistical Methods

Research and Data Analysis

Fundamentals of Quantitative
Methods

Econometric Methods |

Analytics Para Cadeia De
Abastecimento

Data Analysis, Modelling and
Research

Quantitative Methods for Finance

Financial Data: Modelling and
Analysis

Applied Statistics

Information and Data Analysis

Information and Data Analysis

Research and Data Analysis

Advanced Econometrics Il

Analytics Para Cadeia De
Abastecimento

Forecasting Methods

Doctorate Degree (PhD) in
Economics; Doctorate Degree (PhD)
in Finance;

Other programme in Applied Online
Post Graduate Logistics and Supply
Chain Management;

Doctorate Degree (PhD) in
Management;

Post Graduation Program in
Business Administration - EMBA;

Institutional Degree in ISCTE
Business School;

Master Degree in Political Economy;
Master Degree in Economics;

Other programme in Applied Online
Post Graduate Logistics and Supply
Chain Management;

Master Degree in Business
Administration;

Master Degree in Finance;

Bachelor Degree in Finance and
Accounting;

Post Graduation Program in
Management for Healthcare
Professionals;

Post Graduation Program in
Business Administration - EMBA;

Doctorate Degree (PhD) in
Economics; Doctorate Degree (PhD)
in Finance;

Other programme in Applied Online
Post Graduate Logistics and Supply
Chain Management;

Yes
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Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes


https://fenix-mais.iscte-iul.pt/courses/03090-1128927858787610
https://fenix-mais.iscte-iul.pt/courses/ind373-1128927858786988
https://fenix-mais.iscte-iul.pt/courses/ind373-1128927858786988
https://fenix-mais.iscte-iul.pt/courses/02026-1128927858787658
https://fenix-mais.iscte-iul.pt/courses/02300-1128927858787017
https://fenix-mais.iscte-iul.pt/courses/02333-565977905419559
https://fenix-mais.iscte-iul.pt/courses/02333-565977905419559
https://fenix-mais.iscte-iul.pt/courses/03421-1128927858787958
https://fenix-mais.iscte-iul.pt/courses/ind373-1128927858786988
https://fenix-mais.iscte-iul.pt/courses/ind373-1128927858786988
https://fenix-mais.iscte-iul.pt/courses/m1503-1128927858788210
https://fenix-mais.iscte-iul.pt/courses/m1503-1128927858788210
https://fenix-mais.iscte-iul.pt/courses/m8558-1128927858788139
https://fenix-mais.iscte-iul.pt/courses/00500-847452882077635
https://fenix-mais.iscte-iul.pt/courses/00500-847452882077635
https://fenix-mais.iscte-iul.pt/courses/00996-1128927858787303
https://fenix-mais.iscte-iul.pt/courses/02300-1128927858787017
https://fenix-mais.iscte-iul.pt/courses/03090-1128927858787610
https://fenix-mais.iscte-iul.pt/courses/ind373-1128927858786988
https://fenix-mais.iscte-iul.pt/courses/ind373-1128927858786988
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Statistical Methods

Research and Data Analysis

Fundamentals of Quantitative
Methods

Data Analysis Fundamentals

Analytics Para Cadeia De
Abastecimento

Data Analysis, Modelling and
Research

Quantitative Methods for Finance

Financial Data: Modelling and
Analysis

Applied Statistics

Information and Data Analysis

Information and Data Analysis

Research and Data Analysis

Advanced Econometrics Il

Forecasting Methods

Statistical Methods

Fundamentals of Quantitative
Methods

Andlise De Dados - Métodos
Quantitativos

Data Analysis, Modelling and
Research

Quantitative Methods for Finance

Internationalisation and
Development - Level B

Doctorate Degree (PhD) in
Management;

Post Graduation Program in
Business Administration - EMBA;

Institutional Degree in ISCTE
Business School;

Post Graduation Program in
Business Management;

Other programme in Applied Online
Post Graduate Logistics and Supply
Chain Management;

Master Degree in Business
Administration;

Master Degree in Finance;

Bachelor Degree in Finance and
Accounting;

Post Graduation Program in
Management for Healthcare
Professionals;

Post Graduation Program in
Business Administration - EMBA;

Doctorate Degree (PhD) in
Economics; Doctorate Degree (PhD)
in Finance;

Doctorate Degree (PhD) in
Management;

Institutional Degree in ISCTE
Business School;

Master Degree in Business
Administration;

Master Degree in Finance;

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

No


https://fenix-mais.iscte-iul.pt/courses/02026-1128927858787658
https://fenix-mais.iscte-iul.pt/courses/02300-1128927858787017
https://fenix-mais.iscte-iul.pt/courses/02333-565977905419559
https://fenix-mais.iscte-iul.pt/courses/02333-565977905419559
https://fenix-mais.iscte-iul.pt/courses/fpad-0-847452882077131
https://fenix-mais.iscte-iul.pt/courses/ind373-1128927858786988
https://fenix-mais.iscte-iul.pt/courses/ind373-1128927858786988
https://fenix-mais.iscte-iul.pt/courses/m1503-1128927858788210
https://fenix-mais.iscte-iul.pt/courses/m1503-1128927858788210
https://fenix-mais.iscte-iul.pt/courses/m8558-1128927858788139
https://fenix-mais.iscte-iul.pt/courses/00500-847452882077635
https://fenix-mais.iscte-iul.pt/courses/00500-847452882077635
https://fenix-mais.iscte-iul.pt/courses/00996-1128927858787303
https://fenix-mais.iscte-iul.pt/courses/02300-1128927858787017
https://fenix-mais.iscte-iul.pt/courses/03090-1128927858787610
https://fenix-mais.iscte-iul.pt/courses/02026-1128927858787658
https://fenix-mais.iscte-iul.pt/courses/02333-565977905419559
https://fenix-mais.iscte-iul.pt/courses/02333-565977905419559
https://fenix-mais.iscte-iul.pt/courses/m1503-1128927858788210
https://fenix-mais.iscte-iul.pt/courses/m1503-1128927858788210
https://fenix-mais.iscte-iul.pt/courses/m8558-1128927858788139

2018/2019 1°

Data Analysis for Management

No

Supervisions

¢ Ph.D. Thesis

- Ongoing
Student Name Title/Topic Language Status Institution
1 Anténio Manuel Sarmento Credit Scoring. Uma Portuguese  Developing Iscte
Batista metodologia de gestdo
para a prevencdo e
reducdo do crédito
malparado
2 Rafica Abdulrazac Andlise das RelagGes Portuguese Developing Iscte
Comerciais Bilaterais entre
Mogambique e Africa do
Sul com Aplicacdo do
Modelo ARDL
3 Gongalo Nuno Rosado Applications of Stable English Developing Iscte
Morais Modeling to Multivariate
Assets Returns
Distributions
4 Ricardo Jorge Alves Santos Automated business English Developing Iscte
Problem-solving
methodology
5 Jisheng CHEN The Impact of English Developing  Iscte
Technological Innovation
on the Firm Value of
Chinese Listed
Semiconductor
Companies in the Context
of China-US Competition
6 Diogo Filipe Cabaco de Change for Growth: English Developing Iscte
Almeida Strategies for SMEs to
implement trend-driven
innovation in core
products.
7 Ricardo Manuel Freitas de Predicting Recidivism: A English Developing Iscte
Sousa Machine Learning
Approach
- Concluded
Student Name Title/Topic Language Institution Concluding
Year
1 Pedro Miguel Empirical Essays on Portfolio English Iscte 2022
Barreirdo Ferreira Management
2 Pedro Nogueira Essays on the Estimation of English Iscte 2022
Serrasqueiro Distribution Moments
3 Susana Maria Teixeira Divulgac¢do de informacgdo Portuguese Iscte 2020
da Silva sobre as actividades de I&D: O

caso de Paises com niveis
elevados de 1&D



4 Pedro Miguel Pires
Cardoso Ribeiro

5 Pedro Nuno Coelho
Palhdo Bicho Pardal

6 Maria lolanda
Macamo Wane

7 Joaquim Anténio
Martins Ferrao

8 Maria lolanda
Macamo Wane

9 Joaquim Anténio
Martins Ferrao

10 Sénia Margarida
Ricardo Bentes

11 Carlos Pedro dos
Santos Gongalves

12 Graca Maria do
Carmo Azevedo

e M.Sc. Dissertations
- Concluded

Student Name

1 Francisco Biscaya
Cardoso

2 Nondé Romente
Damecu

3 Alexandre Antunes
Rodrigues

4 Margarida Martins
Pinto

5 Susana Cristina

Teixeira Jorge

6 Francisca Ferreira
Neca

Essays on financial stability
and market integration

Competitive harm and
segment reporting under IFRS
8: evidence from European
Union listed firms

O papel da Corporate
Governance no desempenho
das empresas do Estado em
Mocambique

Low leverage policy: Factors
that may influence debt-equity
choices

Sobre a medicdo da
volatilidade nos mercados
bolsistas internacionais:
Evidencia dos paises do G7

Contributos para os
fundamentos categoriais da
matematica do risco

O Impacte da Norma
Internacional de Contabilidade
N° 41 ?agricultura? no
Normativo Contabilistico
Portugués ? Sector Vitivinicola

Title/Topic

European Banks Cost of Equity
- Panel Data Approach

Monetary policies

Revenue Forecasting for the
"Magnificent Seven": Accuracy
Comparison Between ANN,
Prophet, and Traditional
Econometric Models

Error Estimation: A New
Approach in Auditing

The Person with Type 2
Diabetes Mellitus: Disease
Control, Therapeutic
Adherence, and Adverse
Events Associated with Non-
Insulin Therapy.

How to split the coefficient of
determination: an application
to economic growth in the U.S.

Portuguese

English

Portuguese

English

Portuguese

Portuguese

Portuguese

Language

English

Portuguese

English

English

Portuguese

English

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Institution

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

2015

2015

2013

2013

2013

2013

2010

2010

2006

Concluding
Year
2025

2025

2025

2024

2024

2024



10

11

12

13

14

15

16

17

18

19

20

21

22

23

Rodrigo Baggi Prieto
Alvarez

Adriana Lourenco
Calado Gomes Santo

Afonso Amado dos
Santos Pinto

Bernardo Rodrigues
Marques

Maria Luisa Pinto
Basto Pereira de
Lacerda

Bernardo Maria
Marcal Grilo de Sousa
Pereira

Ricardo Filipe Leal
Correia

Francisco da Silva
Antunes

Pedro Miguel
Machado Fernandes

Goncalo Miguel Costa
Duro

Tomas Miguel da Luz
Correia Soares de
Oliveira

Miguel Filipe Ramalho

Ersin Hasanbas

Hristiyan-Alekzandar
Krastanov Rodrigues

Duarte Saldanha
Vieira

Beatriz Franco Paralta

da Silva Freire

Sara Raquel Borges
Guerreiro

Volatility of Interest Rates After
Covid-19: A Multivariate
GARCH Analysis for the US
Economy

Structural Breaks: Testing and
Applications in Finance

Predicting stock price direction
using machine learning models

Volatility and Spillover Effects
in Stock Markets - A
Multivariate GARCH Approach

Forecasting Tourism Flow for a
Strategic Management in
Portugal: Exploring Machine
Learning Methodologies

Forecasting Model
Development and Application
in the Aviation Industry

AUTOGARCH: AN R PACKAGE
TO AUTOMATICALLY ESTIMATE
AND SELECT GARCH MODELS

Dynamics in Stock Return
Volatility and Spillover
Effects:Does Firm Size Matter?

Does the number of
RobinHood's subscribers
influence the stock prices?

Modelling Daily Volatility with
External Regressors

How currency crises impact on
stock markets

The Impact of Trump's Tariff
Announcements on the World
Financial Markets

Markovian Model for
Forecasting Financial Time
Series

Exchange Rates Volatility
Modelling

Is Gold a Hedge and/or a Safe
Haven? An empirical
examination of European
Equity and Bond markets from
the Euro?s introduction to the
COVID-19 pandemic outbreak

The relationship between firm
size and volatility of stock
returns

The cost of equity of eurozone
Banks before and after the
crisis of 2008: CAPM and Panel
Data approach

English

English

English

English

Portuguese

English

English

English

English

English

English

English

English

English

English

English

English

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

2024

2023

2022

2022

2022

2022

2021

2021

2021

2021

2020

2020

2020

2020

2020

2020

2020

10



24

25

26

27

28

29

30

31

32

33

34

35

36

37

38

39

Luis Gil Miguéns
Cardoso

Svyatoslav Kovalchuk

André Tiago Torres
Lopes Magone

Inés Alexandra Guerra
Tomé

Yuliya Bilska

Teresa Maria Pinto
Caldeira

Mariana de Sousa
Magalhdes Asseiceiro

André Luiz Fernandes
Mascarenhas

Fabio André Pereira
Luis

André Gil Cardeira
Martins

Diana Patricia Correia
Batista

Tania Kadima
Magalhdes Ferreira

Michal Hasmuklal
Maganlal

Fei Lin

Igor Neves Mendes

Francesca Minglino

Financial Time Series
Forecasting using Artificial
Neural Networks

The Asymmetry Effect on
Volatility during the Global
Financial Crisis

Como é que os Anuncios dos
Resultados Impacta o Preco
das A¢Bes Faang

The Green Twist in the Bond
Market - A Performance
Analysis of Green and
Conventional Indices

HOW STOCK SHORT SELLING
IMPACTS THE STOCK
MARKETS: EVIDENCE FROM
NASDAQ-100

The News Impact Curve: An
analysis of dollar denominated
credit markets

Risco e Rendibilidade de
Indices de Mercados de
Capitais: Uma aplicacdo
empirica

Health Self-Management
Operator:The CaseAssistance
Box of Banco do Brasil
Employees - CASSI

From Classical Regression

Analysis to Qualitative Analysis:

A Share Price fsQCA Empirical
Application.

Time Series Forecast and
Anomaly Detection at Scale
applied to Business Metrics in
an ERP Environment

CAPM: An application to the
Portuguese companies in the
retail sector

Resource-Based Vision in the
Management of Self-
Management Health
Operators: Need for
Sustainability

Exchange Rates: ARMA-GARCH
Modelling

VOLATILITY MODELING BASED
ON GARCH-SKEWED- T-TYPE
MODELS FOR CHINESE STOCK
MARKET

Modelling the Term Structure
of Interest Rates for Three
European Countries

Missing Data in Time Series:
Analysis, Model and Software
Applcation

English

English

English

English

English

English

English

Portuguese

English

English

English

Portuguese

Portuguese

English

English

English

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

2020

2019

2019

2019

2019

2019

2019

2019

2019

2019

2019

2019

2019

2019

2018

2018

11



40

41

42

43

44

45

46

47

48

49

50

51

52

53

54

55

56

Pedro Miguel dos
Santos Silva

Jodo Manuel Garcia
Faustino

Béarbara da Silva Rosa
Nunes

André Barreto das
Neves de Almeida
Braga

André Cardoso Dias

Bima Al Hussien

Wang Xiaoya

Jodo Miguel Mendes
Carrilho

Joana Isabel Duarte
Mouro Franco
Teixeira

José Carlos Ruivo
Rodrigues

Aurélia Pregnolato

Ana Filipa Roussado
Silva

Ricardo Jorge Santos
Alves

Ana Catarina
Laureano Pereira
Tomé

Filipe Miguel Azevedo
Lima

Vania Gomes de
Carvalho Gramacga da
Silva

Nuno Henrique
Rodam Palma de
Oliveira Silva

Stress Tests on European
Banks: Determinants of
Banking Failure

Data Science - The state of the
art

Virtual Currency: A
cointegration analysis between
bitcoin prices and economic
and financial data

Herd Behavior and Market
Efficiency: Evidence from the
portuguese stock exchange

Live Betting Markets Efficiency:
The NBA case

Impact of Fossil-Fuel Subsidy
Removal to the Indonesia
Stock Market

Meta-Analysis and Systematic
Review on Epidemiology of
Healthcare-Associated
Infection in Developin
Countries - A case study in a
chinese hospital

Stock Market Returns and
Football Match Results

Multivariate GARCH Modelling
for European Banking and
Portuguese Firms

The Determinants of
Portuguese Salaries

The role of Emotional
Intelligence in Career Success:
A Case Study of Investments
Banks in Luxembourg

Bankruptcy Forecasting
Models Civil Construction

Information Value of Eu-Wide
Stress Tests: How did the
market react to stress test
results?

The Impact of Macroeconomic
Variables on the Used Cars
Sale Price

The Impact of the International
Crisis on the Day-of-the-Week
Effect

Interbank Payment Flows in
Portugal: An empirical analysis

Forecasting Stock Returns Out-
Of-Sample: How deeply can we
Trust our predictors?

English

English

English

English

English

English

English

English

English

English

English

English

English

English

English

English

English

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

2018

2017

2017

2016

2016

2016

2015

2015

2014

2014

2014

2014

2013

2013

2013

2013

2013

12



57

Leonardo José Mattos
Sultani

e M.Sc. Final Projects
- Concluded

10

11

12

13

14

Student Name

Rodrigo Alves Pinto
Silveira Pinheiro

Maria Flor Vicente
Antunes

Jodo Maria Telles

Moniz Corte-Real

Frederico Augusto
Fogolin Pereira

Pedro José Batista

Janeiro

Joana Filipa Alarico

dos Santos Belfo

Samuel Duarte de

Jesus Domingos

Jodo Anténio dos

Santos Tomé Reis
Magalhdes

Frederico Freire de
Barbosa Bacelar de
Meireles

Tiago Miguel Costa
Rodrigues

Rodrigo Augusto
Neves de Matos
Duque

Pedro Miguel Mateus
Dias Quinaz

Miguel Novais
Machado Pessoa

Jorge

Andreia Cardoso
Pereira Pimpao

Aplicacdo do Modelo TDABC a
Supervisdo do Mercado de
Valores Mobiliario Brasileiro.

Title/Topic

The brilliancy of the trivial
many

Human Resource Management
Practices and High
Performance Teams

Forecasting Football Outcomes
to Invest in Betting Markets

The impact of Brazilian Crisis
on Export and Non-Export
Stocks

Plano de Nego6cios: Agricultura
Terra Forte - Produgao de
Améndoa

Reparte de Revistas
Especializadas com Auxilio da
Aplicacdo de Métodos de
Previsdo

Previsdo de Vendas de
Maquinas de Fitness Segmento
Premium

Previsdo de Vendas de Vinhos
no Grande Consumo

Qual o Impacto do Servico
M40 no Mercado das
Telecomunicagdes e na
Lideranca da PT?

Technical Analysis a New Look
at an Old Indicator: The
Parabolic Stop-and-Reversal

Return co-Movements and
Volatility Spillovers Across
United States of America and
Euro Area Stock Markets

Prudential Regulation in an
Artificial Banking System

Correlation Levels Among Flow
and Well-Being in a Portuguese
Retail Company

A Importancia da Comunicagao
Interna numa Empresa-
Aplicada ao caso TIMWE

Portuguese

Language

English

Portuguese

English

English

Portuguese

Portuguese

Portuguese

Portuguese

Portuguese

English

English

English

English

Portuguese

Iscte

Institution

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

2009

Concluding
Year

2024

2018

2018

2017

2016

2016

2015

2015

2015

2015

2015

2015

2014

2013

13



15

16

17

18

19

20

21

22

23

24

25

26

27

28

29

30

Telma Carina Santos
Cabral

Cilénia Lima Borges

Pedro Filipe Colago
Luis

Magda Inés Pereira
Ventura

Ricardo Miguel Borges
Matias

Ménica Filipa Moreira
da Silva

Goncalo Alexandre
Pedroso Duarte

Diogo André Pedroso
Patdo

Paulo José Ribeiro
Gongalves

Miguel Garcia
Mamede

Joana Bruno Vieira

Jodo Pedro Mealha
Sardinha

Antdénio Pedro
Cardoso da Costa

Jamila Barbara
Madeira e Madeira

Patricia Afonso
Correia Vargas
Tavares

Catarina Alexandra
Marques Vital

Credit Spreads Determinants
in Portugal. Na empirical
analysis of the main drivers of
spreads to non-financial
organizations

The Role of Cultural Tourism in
Seasonality Reduction: The
case of Cape Verde

Previsdo de Vendas da Gama
de Emergéncia LED da ETAP.
Schréder

How the European Policy
Changes Affect the U.S. Stock
Market - The importance of
elections and the ECB's
monetary policy

A Comparison About the
Predictive Ability of FCGARCH,
Facing Egarch and GJR

Cointegration Analysis - Gilt-
Equity Yield Ratio in Pigs and
Germany

The Culture as Executive Pay

Determinant and the Pay-For-
Performence Effectiveness in

Portugal

Technical Analysis - New
Insights about MACD Indicator

The Role of Macroeconomics in
the Portuguese Stock Market

Previsdo de Vendas na
Distribuicdo de Produtos
Perciveis

Modelling Volatility: Na
assessment of the value at risk
approach

Drivers of the PIIGS' Stock
Market Returns: A
Microeconomic approach

How the Major Capital Markets
Interact in the World: A var
approach

O Impacte dos Mercados de
Capitais na Evolug¢do dos
Determinantes Sociopoliticos

Impacto da Politica Monetaria
nas Principais Variaveis
Macroecondmicas em Portugal

Socially Responsible
Investment: A comparison
Between the performance of
sustainable and traditional
indexes.

English

English

Portuguese

English

English

English

English

English

English

Portuguese

English

English

English

Portuguese

Portuguese

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

2013

2013

2013

2013

2012

2012

2012

2012

2012

2012

2012

2012

2012

2011

2011

2011

14



31 José Alberto Simdes What Best Predicts Realized - Iscte 2011
Salgado and Implied Volatility: GARCH,
GJR or FCGARCH?
32 Pedro Nogueira Realized Volatility: Assessing -- Iscte 2011
Serrasqueiro the predictive accuaracy of
parametric volatility models.
33 Josué de Sousa e Silva How to Deal With Extreme - Iscte 2011
Observations in Empirical
Finance: Na Application to
Capital Markets.
34 Sebastian Enrique -- -- Iscte 2011
Alvarez Banda
35 Tania Cristina Dinis - -- Iscte 2011
Marques e Silva
36 Marta Jodo Verissimo Inter-Store Externalities and English Iscte 2011
de Azevedo the Efficient Allocation of a
Commercial Center Space.
37 Sara Alexandra A Performance de Modelos Portuguese Iscte 2010
Martins Mouralinho Alternativos da Estimac¢do do
Value-at-Risk.
38 Félix Henrique Web 2.0 - Social Media Plan. Portuguese Iscte 2010
Anténio Lopes
39 Vasco Nelson Andlise do Efeito Halloween Portuguese Iscte 2009

Fernandes Urbano

nos mercados de Acgdes
durante os ultimos 20 anos.

Total Citations

Web of Science® 1510

Scopus 1374

Publications

¢ Scientific Journals
- Scientific journal paper

Esperanga, J., Paz, F., Curto, J. & Ferreira, F. (N/A). Determinants of prosocial crowdlending success. Annals of
Operations Research. N/A
- Times Cited Google Scholar: 1

Curto, J. (2023). Confidence intervals for means and variances of nonnormal distributions. Communications in
Statistics-Simulation and Computation. 52 (9), 4414-4430

- Times Cited Web of Science®: 4

- Times Cited Scopus: 4


https://ciencia.iscte-iul.pt/publications/determinants-of-prosocial-crowdlending-success/107544
https://ciencia.iscte-iul.pt/publications/determinants-of-prosocial-crowdlending-success/107544
https://ciencia.iscte-iul.pt/publications/confidence-intervals-for-means-and-variances-of-nonnormal-distributions/85473
https://ciencia.iscte-iul.pt/publications/confidence-intervals-for-means-and-variances-of-nonnormal-distributions/85473

10

11

12

13

14

Vieira, D. S., Carvalho, P. V., Curto, J. & Laureano, L. (2023). Gold's hedging and safe haven properties for
European stock and bond markets. Resources Policy. 85

- Times Cited Web of Science®: 12

- Times Cited Scopus: 14

- Times Cited Google Scholar: 19

Curto, J. & Serrasqueiro, P. (2022). The impact of COVID-19 on S&amp;P500 sector indices and FATANG stocks

volatility: An expanded APARCH model. Finance Research Letters. 46
- Times Cited Web of Science®: 33
- Times Cited Scopus: 33

Carvalho, P. V., Curto, J. D. & Primor, R. (2022). Macroeconomic determinants of credit risk: evidence from the

Eurozone. International Journal of Finance and Economics. 27 (2), 2054-2072
- Times Cited Web of Science®: 18

- Times Cited Scopus: 13

- Times Cited Google Scholar: 32

Curto, J. (2022). Averages: There is still something to learn. Computational Economics. 60 (2), 755-779
- Times Cited Web of Science®: 2
- Times Cited Scopus: 2

Ramos, F.R., Lacerda, L. & Curto, J. (2022). Modeling and forecasting tourism flow in Portugal: Perspectives for

a strategic management. European Journal of Applied Business and Management. Special Issue, 17-37
- Times Cited Google Scholar: 2

Curto, J. & Serrasqueiro, P. (2022). Averaging financial ratios. Finance Research Letters. 48
- Times Cited Web of Science®: 3
- Times Cited Scopus: 4

Curto, J. (2021). COVID-19 in 38 countries: A structural breaks approach. International Journal of Ecological
Economics and Statistics. 42 (2), 14-32

Curto, J. (2021). To keep faith with homoskedasticity or to go back to heteroskedasticity? The case of FATANG
stocks. Nonlinear Dynamics. 104 (4), 4117-4147

- Times Cited Web of Science®: 6

- Times Cited Scopus: 5

Paiva, I. S., Lourenco, I. C. & Curto, J. D. (2019). Earnings management in family versus non-family firms: the
influence of analyst coverage. Revista Espafiola de Financiacion y Contabilidad - Spanish Journal of Finance
and Accounting . 48 (2), 113-133

- Times Cited Web of Science®: 44

- Times Cited Scopus: 42

- Times Cited Google Scholar: 78

Oliveira, L., Salen, T., Curto, J. D. & Ferreira, N. (2019). Market timing and selectivity: an empirical investigation

of European mutual fund performance. International Journal of Economics and Finance. 11 (2)
- Times Cited Web of Science®: 7

Curto, J. D., Falcdo, P. F. & Braga, A. A. (2018). Herd behaviour and market efficiency: evidence from the Iberian

stock exchanges. Journal of Advanced Studies in Finance. 8 (2), 81-93
- Times Cited Google Scholar: 6

Falcdo, P. F., Cunha, M. P., Curto, J. & Oliveira, F. (2018). A inteligéncia emocional e o desempenho dos
colaboradores: estudo empirico numa institui¢ao financeira. Revista de Gestao dos Paises de Lingua

Portuguesa. 17 (3), 18-34
- Times Cited Google Scholar: 8

16


https://ciencia.iscte-iul.pt/publications/golds-hedging-and-safe-haven-properties-for-european-stock-and-bond-markets/96402
https://ciencia.iscte-iul.pt/publications/golds-hedging-and-safe-haven-properties-for-european-stock-and-bond-markets/96402
https://ciencia.iscte-iul.pt/publications/the-impact-of-covid-19-on-sampp500-sector-indices-and-fatang-stocks-volatility-an-expanded-aparch/85553
https://ciencia.iscte-iul.pt/publications/the-impact-of-covid-19-on-sampp500-sector-indices-and-fatang-stocks-volatility-an-expanded-aparch/85553
https://ciencia.iscte-iul.pt/publications/macroeconomic-determinants-of-credit-risk-evidence-from-the-eurozone/74100
https://ciencia.iscte-iul.pt/publications/macroeconomic-determinants-of-credit-risk-evidence-from-the-eurozone/74100
https://ciencia.iscte-iul.pt/publications/averages-there-is-still-something-to-learn/85472
https://ciencia.iscte-iul.pt/publications/modeling-and-forecasting-tourism-flow-in-portugal-perspectives-for-a-strategic-management/92931
https://ciencia.iscte-iul.pt/publications/modeling-and-forecasting-tourism-flow-in-portugal-perspectives-for-a-strategic-management/92931
https://ciencia.iscte-iul.pt/publications/averaging-financial-ratios/104372
https://ciencia.iscte-iul.pt/publications/covid-19-in-38-countries-a-structural-breaks-approach/85476
https://ciencia.iscte-iul.pt/publications/covid-19-in-38-countries-a-structural-breaks-approach/85476
https://ciencia.iscte-iul.pt/publications/to-keep-faith-with-homoskedasticity-or-to-go-back-to-heteroskedasticity-the-case-of-fatang-stocks/85474
https://ciencia.iscte-iul.pt/publications/to-keep-faith-with-homoskedasticity-or-to-go-back-to-heteroskedasticity-the-case-of-fatang-stocks/85474
https://ciencia.iscte-iul.pt/publications/earnings-management-in-family-versus-non-family-firms-the-influence-of-analyst-coverage/47548
https://ciencia.iscte-iul.pt/publications/earnings-management-in-family-versus-non-family-firms-the-influence-of-analyst-coverage/47548
https://ciencia.iscte-iul.pt/publications/earnings-management-in-family-versus-non-family-firms-the-influence-of-analyst-coverage/47548
https://ciencia.iscte-iul.pt/publications/market-timing-and-selectivity-an-empirical-investigation-of-european-mutual-fund-performance/53999
https://ciencia.iscte-iul.pt/publications/market-timing-and-selectivity-an-empirical-investigation-of-european-mutual-fund-performance/53999
https://ciencia.iscte-iul.pt/publications/herd-behaviour-and-market-efficiency-evidence-from-the-iberian-stock-exchanges/46516
https://ciencia.iscte-iul.pt/publications/herd-behaviour-and-market-efficiency-evidence-from-the-iberian-stock-exchanges/46516
https://ciencia.iscte-iul.pt/publications/a-inteligencia-emocional-e-o-desempenho-dos-colaboradores-estudo-empirico-numa-instituicao/53524
https://ciencia.iscte-iul.pt/publications/a-inteligencia-emocional-e-o-desempenho-dos-colaboradores-estudo-empirico-numa-instituicao/53524
https://ciencia.iscte-iul.pt/publications/a-inteligencia-emocional-e-o-desempenho-dos-colaboradores-estudo-empirico-numa-instituicao/53524

15

16

17

18

19

20

21

22

23

24

25

26

Lourenco, I, Branco, M. C. & Curto, J. D. (2018). Timely reporting and family ownership: the Portuguese case.

Meditari Accountancy Research. 26 (1), 170-192
- Times Cited Scopus: 9
- Times Cited Google Scholar: 25

Falcdo, P. F., Pina e Cunha, M., Curto, J. D. & Oliveira, F. (2018). A inteligéncia emocional e o desempenho dos
colaboradores: Estudo empirico numa instituicdo financeira. Revista de Gestdo dos Paises de Lingua

Portuguesa. 17 (3), 18-34
- Times Cited Google Scholar: 8

Curto, J. D., Oliveira, L. & Matilde, A. R. (2018). The Halloween effect in European equity mutual funds. The
Open Journal of Economics and Finance. 2, 20-35

Ribeiro, P. P. & Curto, J. D. (2017). How do zero-coupon inflation swaps predict inflation rates in the euro area?
Evidence of efficiency and accuracy on 1-year contracts. Empirical Economics. 54 (4), 1451-1475

- Times Cited Web of Science®: 4

- Times Cited Scopus: 4

Ribeiro, P. P. & Curto, J. D. (2017). Volatility spillover effects in interbank money markets. Review of World

Economics. 153 (1), 105-136
- Times Cited Web of Science®: 7
- Times Cited Scopus: 7

Ribeiro, P. P., Cermefio, R. & Curto, J. D. (2017). Sovereign bond markets and financial volatility dynamics:

Panel-GARCH evidence for six euro area countries. Finance Research Letters. 21, 107-114
- Times Cited Web of Science®: 20
- Times Cited Scopus: 21

Ferrdo, J., Curto, J. D. & Gama, A. P. (2016). Low-leverage policy dynamics: An empirical analysis. Review of

Accounting and Finance. 15 (4), 463-483
- Times Cited Web of Science®: 6

- Times Cited Scopus: 8

- Times Cited Google Scholar: 23

Carrazedo, T., Curto, J. & Oliveira, L. (2016). The Halloween effect in European sectors. Research in

International Business and Finance. 37, 489-500
- Times Cited Web of Science®: 20
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