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3 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
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4 Fernandes, M. C, Dias, J. C. & Nunes, J. (2022). Modeling Energy Futures Prices Under Alternative Time-Varying
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6 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.

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

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