Ciéncia-lUL

I S C t e INSTITUTO
UNIVERSITARIO o
DE LISBOA Perfil Publico

Aviso: [2024-04-19 22:51] este documento é uma impresséo do portal Ciéncia-lUL e foi gerado na data indicada. O documento tem um

propdsito meramente informativo e representa a informacdo contida no portal Ciéncia-lUL nessa data.

Mario Fernandes

Investigador Integrado
BRU-Iscte - Business Research Unit (IBS)
[Grupo de Finangas]

E-mail

mjcfs@iscte-iul.pt

Curriculo
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Atividades Profissionais Externas

Periodo

Total de Citacdes
Web of Science® 6
Scopus 9

Empregador Pais Descricao

Galp Portugal

Publicactes

e Revistas Cientificas
- Artigo em revista cientifica

Fernandes, M. C, Dias, J. C. & Nunes, J. (2024). Performance comparison of alternative stochastic volatility
models and its determinants in energy futures: COVID19 and Russia-Ukraine conflict features. Journal of
Futures Markets. 44 (3), 343-383

Fernandes, M. C, Dutra, T. M., Dias, J. C. & Teixeira, J. C. A. (2023). Modelling output gaps in the Euro Area with
structural breaks: The COVID-19 recession. Economic Analysis and Policy. 78, 1046-1058

Fernandes, M. C, Dias, J. C. & Nunes, J. (2021). Modeling energy prices under energy transition: A novel
stochastic-copula approach. Economic Modelling . 105

- N.° de citagbes Web of Science®: 6

- N.° de cita¢Bes Scopus: 9

- N.° de cita¢bes Google Scholar: 12

¢ Conferéncias/Workshops e Comunicacoes
- Comunicac¢ao em evento cientifico

Fernandes, M. C (2023). The behaviour of stochastic volatility in energy futures contracts with the COVID-19
and the Russia-Ukraine conflict. 11th International Conference of the Financial Engineering and Banking
Society.

Fernandes, M. C (2023). The behaviour of stochastic volatility in energy futures contracts with the COVID-19
and the Russia-Ukraine conflict. Research Seminars Series - School of Business and Economics, University of
the Azores.

Fernandes, M. C, Dias, J. C. & Nunes, J. (2023). The Behaviour of Stochastic Volatility in Energy Futures
Contracts with the COVID- 19 and the Russia-Ukraine Conflict. 12th International Conference of the Financial
Engineering and Banking Society.

Fernandes, M. C, Dias, J. C. & Nunes, J. (2022). Modeling Energy Futures Prices Under Alternative Time-Varying
Volatility Dynamics. 29th Annual Global Finance Conference.
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Fernandes, M. C, Dias, J. C. & Nunes, J. (2021). Modeling Electricity and Natural Gas Prices under the
Electrification of Energy Firms. 14th Annual Meeting of the Portuguese Economic Journal.

Fernandes, M. C, Dias, J. C. & Nunes, J. (2021). Modeling Commodity Prices under Alternative Jump Processes
and Fat Tails Dynamics. 11th International Conference of the Portuguese Finance Network.

Fernandes, M. C (2018). Modeling energy prices under alternative jump processes and fat tails dynamics.
Research Seminars Series ISCTE - Finance Day.

¢ Qutras Publicacdes
- Tese de Doutoramento

Fernandes, M. C (2023). Three essays on modeling energy prices with time-varying volatility and jumps .
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