
Mapa das sessões ordinárias 

Detailed Map of Sessions 

Quinta-feira, 04 de julho - 10:45/12:45 

Thursday, 04 july  

 

Sessão 1: Asset Pricing (English) 
Session 1 

Coordenador: Caio Almeida 
Coordinator 

Sala: 224 
Classroom 

Horário 
Time 

Título 
Title 

Autores 
Authors 

Apresentador 
Presenter 

Debatedor 
Discussant 

10:45-11:15 Red tape asset pricing  Thiago de Oliveira Souza 
Thiago de Oliveira 

Souza 
Elias Cavalcante Filho 

11:15-11:45 
US Risk Premia under Emerging Markets 
Constraints  

Bruno Cara Giovannetti, Elias 
Cavalcante Filho, Fernando 
Chague, Rodrigo De Losso 

Elias Cavalcante Filho Ronan Cunha 

11:45-12:15 
Revisiting empirical cross-sectional asset 
pricing with automatic model selection 
approach  

Pedro L. Valls Pereira, Ronan 
Cunha 

Ronan Cunha Caio Almeida 

12:15-12:45 
Nonparametric Assessment of Hedge Fund 
Performance  

Caio Almeida, Kym Ardison, 
René Garcia 

Caio Almeida 
Thiago de Oliveira 

Souza 

 

 

Sessão 2: Pensão e Seguros 
Session 2 

Coordenador: Carlos H. Campani 
Coordinator 

Sala: 228 
Classroom 

Horário 
Time 

Título 
Title 

Autores 
Authors 

Apresentador 
Presenter 

Debatedor 
Discussant 

10:45-11:15 
Tomada de decisão e fatores determinantes na 
tributação progressiva e regressiva dos planos 
PGBL e VGBL  

Fábio Garrido Leal Martins 
Fábio Garrido Leal 

Martins 
Wladimir Gramigna 

11:15-11:45 
Que Dívida Deixamos para Nossos Filhos? Uma 
análise da sustentabilidade financeira da previdência 
social  

Ricardo D. Brito, Wladimir 
Gramigna 

Wladimir Gramigna Eduardo Flores 

11:45-12:15 
Interest Rates and the Life Insurance Market 
Development: Cross-Country Evidence  

EDUARDO FLORES, 
JOÃO VINÍCIUS DE 

FRANÇA CARVALHO, 
JOELSON SAMPAIO 

Eduardo Flores Carlos Heitor Campani 

12:15-12:45 
Performance Analysis of PGBL and VGBL 
Retirement Funds  

Carlos Heitor Campani, 
William Clem Soares 

Carlos Heitor Campani 
Fábio Garrido Leal 

Martins 

 

 

 

 

 

 

https://drive.google.com/open?id=1_qnZuKKQ-QnyqUgIgoucmSZZDfAtq7Gp
https://drive.google.com/open?id=12RaKCLicopS8dRcKi3i2FNJmlK89ERbu
https://drive.google.com/open?id=12RaKCLicopS8dRcKi3i2FNJmlK89ERbu
https://drive.google.com/open?id=1ZON65NmfGyESP7rEjFU_vfIZm2u1XGje
https://drive.google.com/open?id=1ZON65NmfGyESP7rEjFU_vfIZm2u1XGje
https://drive.google.com/open?id=1ZON65NmfGyESP7rEjFU_vfIZm2u1XGje
https://drive.google.com/open?id=1acXqkrfG0P-CHYnK3R06X_IEtBufRUfv
https://drive.google.com/open?id=1acXqkrfG0P-CHYnK3R06X_IEtBufRUfv
https://drive.google.com/open?id=1ejM1pLcshYvZuskNfHkeqMBGM6tfYk7L
https://drive.google.com/open?id=1ejM1pLcshYvZuskNfHkeqMBGM6tfYk7L
https://drive.google.com/open?id=1ejM1pLcshYvZuskNfHkeqMBGM6tfYk7L
https://drive.google.com/open?id=1yXpQTWR8rS2cErufkMQ4PXteb4fawW51
https://drive.google.com/open?id=1yXpQTWR8rS2cErufkMQ4PXteb4fawW51
https://drive.google.com/open?id=1yXpQTWR8rS2cErufkMQ4PXteb4fawW51
https://drive.google.com/open?id=1KzO4Yb6W-pfRPRmuec2biuMRb5do1BWW
https://drive.google.com/open?id=1KzO4Yb6W-pfRPRmuec2biuMRb5do1BWW
https://drive.google.com/open?id=1yav-MRLhj0LL6p-c53wZyh80-UUMz9md
https://drive.google.com/open?id=1yav-MRLhj0LL6p-c53wZyh80-UUMz9md


Sessão 3: Valuation 
Session 3 

Coordenador: Emanuelle Nava Smaniotto 
Coordinator 

Sala: 232 
Classroom 

Horário 
Time 

Título 
Title 

Autores 
Authors 

Apresentador 
Presenter 

Debatedor 
Discussant 

10:45-11:15 
Reavaliação da superioridade dos analistas 
na previsão de resultado futuro das empresas 
brasileiras de capital aberto  

Fabiano Guasti Lima, Luis 
Eduardo Gaio, Rafael 

Confetti Gatsios, Tabajara 
Pimenta Junior 

Rafael Confetti Gatsios Eduardo Norio Adachi 

11:15-11:45 
Método da soma das diferenças absolutas de 
ranking para seleção de empresas 
comparáveis no mercado brasileiro  

Eduardo Norio Adachi, 
Michael Viriato Araujo 

Eduardo Norio Adachi Clóvis Fiirst 

11:45-12:15 Target Debt Deviation and Market Value  

Clóvis Fiirst, Manuel J. 
Rocha Armada, Tarcísio 
Pedro da Silva, Wilson 

Toshiro Nakamura 

Clóvis Fiirst 
Emanuelle Nava 

Smaniotto 

11:45-12:15 
DECISÃO DE INVESTIMENTO: EFEITOS DA 
RESTRIÇÃO FINANCEIRA E  
DAS CRISES ECONÔMICAS  

Carlos Eduardo 
Schönerwald da Silva, 

Emanuelle Nava 
Smaniotto, João Zani, 

Rodrigo da Silveira 
Kappel, Thobias Bassotto 

Zani 

Emanuelle Nava Smaniotto Rafael Confetti Gatsios 

 

Sessão 4: Setor Bancário 
Session 4 

Coordenador: Pablo Diniz Delirio 
Coordinator 

Sala: 236 
Classroom 

Horário 
Time 

Título 
Title 

Autores 
Authors 

Apresentador 
Presenter 

Debatedor 
Discussant 

10:45-11:15 Bank relationship and firms’ cost of hedging  

Gustavo Araújo, Rafael 
Shiozer, Raquel Oliveira, 

Sérgio Leão 
Sérgio Leão Flavio Barboza 

11:15-11:45 
Early Warning System for preventing bank distress in 
Brazil  

Flavio Barboza, Herbert 
Kimura, Jorge Henrique de 

Frias Barbosa 
Flavio Barboza Márcia Lima Rodrigues 

11:45-12:15 
DETERMINANTES DA EFICIÊNCIA DOS BANCOS 
COMERCIAIS NO BRASIL: UMA ABORDAGEM 
UTILIZANDO DEA NO PERÍODO DE 2007 A 2017  

Johan Hendrik Poker 
Junior, Márcia Lima 

Rodrigues, Senichiro 
Koshio 

Márcia Lima 
Rodrigues 

Pablo Diniz Delirio 

12:15-12:45 
Qual é o papel da insegurança institucional na 
determinação do spread bancário?  

Márcio Holland, Pablo 
Diniz Delirio 

Pablo Diniz Delirio Sérgio Leão 

Sessão 5: Investimentos 
Session 5 

Coordenador: Davi Riani Gotardelo 
Coordinator 

Sala: 347 
Classroom 

Horário 
Time 

Título 
Title 

Autores 
Authors 

Apresentador 
Presenter 

Debatedor 
Discussant 

10:45-11:15 
Bad News, Technical Development and 
Cryptocurrencies Stability  

Jamil Civitarese, Layla dos 
Santos Mendes 

Layla dos Santos Mendes Emanuelle Nava Smaniotto 

11:15-11:45 
SPECULATIVE TRADING IN BITCOIN: A 
BRAZILIAN MARKET EVIDENCE  

EMANUELLE NAVA 
SMANIOTTO, GIACOMO 

BALBINOTTO NETO 
Emanuelle Nava Smaniotto Layla dos Santos Mendes 

11:45-12:15 
Um Modelo de Otimização de Carteiras 
para Cripto-ativos através da Medida 
Omega  

Edison Américo Huarsaya 
Tito, Javier Gutiérrez Castro, 
Leonardo Lima Gomes, Luiz 
Eduardo Teixeira Brandão 

Javier Gutiérrez Castro Davi Riani Gotardelo 

12:15-12:45 
Abordagem multiobjetiva em carteiras: 
algoritmos evolutivos aplicados em média, 
 ômega e drawdown  

Davi Riani Gotardelo, 
Fernanda Finotti C. 

Perobelli, Grasiele Regina 
Duarte, Leonardo Goliatt da 

Fonseca 

Davi Riani Gotardelo Javier Gutiérrez Castro 

https://drive.google.com/open?id=1GkZOs-QZoDBzg-eYiJNV1sH_TfYtHdWH
https://drive.google.com/open?id=1GkZOs-QZoDBzg-eYiJNV1sH_TfYtHdWH
https://drive.google.com/open?id=1GkZOs-QZoDBzg-eYiJNV1sH_TfYtHdWH
https://drive.google.com/open?id=1E8HxyhGG9VpryPH2MBrj9jC68-PTSwIm
https://drive.google.com/open?id=1E8HxyhGG9VpryPH2MBrj9jC68-PTSwIm
https://drive.google.com/open?id=1E8HxyhGG9VpryPH2MBrj9jC68-PTSwIm
https://drive.google.com/open?id=17tLl1SMTMdXP0PaobyiBeN6WqhxBZsDG
https://drive.google.com/open?id=10iCJ_ue04BgPsOHg8fpRpmfX6Sen5-W_
https://drive.google.com/open?id=10iCJ_ue04BgPsOHg8fpRpmfX6Sen5-W_
https://drive.google.com/open?id=10iCJ_ue04BgPsOHg8fpRpmfX6Sen5-W_
https://drive.google.com/open?id=1_HyWYObevoscInMRGYrYO8X10UHCyzn-
https://drive.google.com/open?id=1Iw8qPVC08W3lOU18tbJ0CbUnMlwlXYoG
https://drive.google.com/open?id=1Iw8qPVC08W3lOU18tbJ0CbUnMlwlXYoG
https://drive.google.com/open?id=1CsWL98-woC3nK87WldPPw0JczYu8D4et
https://drive.google.com/open?id=1CsWL98-woC3nK87WldPPw0JczYu8D4et
https://drive.google.com/open?id=1CsWL98-woC3nK87WldPPw0JczYu8D4et
https://drive.google.com/open?id=1ldSCoDFuSJUkjyotcX4CGd-H9Cs5Idr0
https://drive.google.com/open?id=1ldSCoDFuSJUkjyotcX4CGd-H9Cs5Idr0
https://drive.google.com/open?id=1jPSuIkknK_xbCJz_0biCx1nunIXOrP6m
https://drive.google.com/open?id=1jPSuIkknK_xbCJz_0biCx1nunIXOrP6m
https://drive.google.com/open?id=1CI_-fAUL0rp9BZPugPkkxM4MpLcWO-4S
https://drive.google.com/open?id=1CI_-fAUL0rp9BZPugPkkxM4MpLcWO-4S
https://drive.google.com/open?id=1p4hub0xCTztTlNVM8xO6qzknpkys3Ywd
https://drive.google.com/open?id=1p4hub0xCTztTlNVM8xO6qzknpkys3Ywd
https://drive.google.com/open?id=1p4hub0xCTztTlNVM8xO6qzknpkys3Ywd
https://drive.google.com/file/d/1h7deByTordttURtje6Msfkapm9nv7TdS/view?usp=sharing
https://drive.google.com/file/d/1h7deByTordttURtje6Msfkapm9nv7TdS/view?usp=sharing
https://drive.google.com/file/d/1h7deByTordttURtje6Msfkapm9nv7TdS/view?usp=sharing


 

Sessão 6: Seleção de Carteiras 
Session 6 

Coordenador: Ricardo de Souza Tavares 
Coordinator 

Sala: 349 
Classroom 

Horário 
Time 

Título 
Title 

Autores 
Authors 

Apresentador 
Presenter 

Debatedor 
Discussant 

10:45-11:15 

FUNDOS DE INVESTIMENTO 
MULTIMERCADOS NO BRASIL: 
CARACTERIZAÇÃO E FATORES DE 
RETORNO  

João Guilherme Araújo 
Schimidt, Lucilio Rogerio 

Aparecido Alves 

João Guilherme Araújo 
Schimidt 

Simone Evangelista Fonseca 

11:15-11:45 
A relevância do fator eficiência em fundos 
de investimento: uma análise no mercado 
de capitais brasileiro  

Carolina Magda  da Silva 
Roma, Robert Aldo 
Iquiapaza, Simone 

Evangelista Fonseca 

Simone Evangelista Fonseca Marcelo Lewin 

11:45-12:15 
Optimal Portfolio Strategies in the 
Presence of Regimes in Asset Returns 
Applied to the Brazilian Financial Market  

Carlos Heitor Campani, 
Marcelo Lewin 

Marcelo Lewin Ricardo de Souza Tavares 

12:15-12:45 

Seleção de Carteiras: escolha 
intertemporal de modelos baseada em 
critérios simples e persistência de 
performance  

João Frois Caldeira, 
Ricardo de Souza 

Tavares 
Ricardo de Souza Tavares 

João Guilherme Araújo 
Schimidt 

 

https://drive.google.com/open?id=1VtlhvTtJqXawXOCojdJmb0M3cp-5PPMf
https://drive.google.com/open?id=1VtlhvTtJqXawXOCojdJmb0M3cp-5PPMf
https://drive.google.com/open?id=1VtlhvTtJqXawXOCojdJmb0M3cp-5PPMf
https://drive.google.com/open?id=1VtlhvTtJqXawXOCojdJmb0M3cp-5PPMf
https://drive.google.com/open?id=1VJ8kji3qLJfDerDV4VC5dF_igkhzGIe-
https://drive.google.com/open?id=1VJ8kji3qLJfDerDV4VC5dF_igkhzGIe-
https://drive.google.com/open?id=1VJ8kji3qLJfDerDV4VC5dF_igkhzGIe-
https://drive.google.com/open?id=16a5FnTy-YD02fIORNPP78YG0ukETvRHT
https://drive.google.com/open?id=16a5FnTy-YD02fIORNPP78YG0ukETvRHT
https://drive.google.com/open?id=16a5FnTy-YD02fIORNPP78YG0ukETvRHT
https://drive.google.com/open?id=1M6BfBwXvT2WE05VQp6BabE19qPU_2Z4w
https://drive.google.com/open?id=1M6BfBwXvT2WE05VQp6BabE19qPU_2Z4w
https://drive.google.com/open?id=1M6BfBwXvT2WE05VQp6BabE19qPU_2Z4w
https://drive.google.com/open?id=1M6BfBwXvT2WE05VQp6BabE19qPU_2Z4w

