
Mapa das sessões ordinárias 

Detailed Map of Sessions 

Quinta-feira, 04 de julho - 16:30/18:00 

Thursday, 04 july 

  

Sessão 7: Métodos Quantitativos 
Session 7 

Coordenador: Wilton Bernardino 
Coordinator 

Sala: 224 
Classroom 

Horário 
Time 

Título 
Title 

Autores 
Authors 

Apresentador 
Presenter 

Debatedor 
Discussant 

16:30-17:00 
RISCO DE CONCENTRAÇÃO EM 
CARTEIRAS DE CRÉDITO: Uma análise 
comparativa das métricas de capital  

RICARDO RATNER 
ROCHMAN, RODRIGO 
VERSOLATO DE FARIA 

Rodrigo Versolato de Faria 
Igor Ferreira Batista 

Martins 

17:00-17:30 

Previsão de Variáveis Macroeconômicas via 
Modelo de Fatores Dinâmicos: Uma 
Abordagem por Componentes Principais 
Esparsas  

Igor Ferreira Batista Martins, 
Márcio Poletti Laurini 

Igor Ferreira Batista 
Martins 

Wilton Bernardino 

17:30-18:00 
A GARCH-VaR investigation on the Brazilian 
sectoral stock indices  

Leonardo Brito, Raydonal 
Ospina, Silvio Melo, Wilton 

Bernardino 
Wilton Bernardino Rodrigo Versolato de Faria 

 

Sessão 8: Corporate Finance (English) 
Session 8 

Coordenador: Pedro Ivo Camacho Alves Salvador 
Coordinator 

Sala: 228 
Classroom 

Horário 
Time 

Título 
Title 

Autores 
Authors 

Apresentador 
Presenter 

Debatedor 
Discussant 

16:30-17:00 
Law Change in a Regulated Sector Impacts 
Other Regulated Sectors: Evidence from 
Brazil  

Elias Cavalcante Filho, 
Felipe Sande, Jose Roberto 
Ferreira Savoia, Rodrigo De 

Losso 

Elias Cavalcante Filho Flavio Barboza 

17:00-17:30 
Corporate Financial Distress in Latin 
America  

Edward Altman, Flavio 
Barboza 

Flavio Barboza 
Pedro Ivo Camacho Alves 

Salvador 

18:00-18:30 
Analysis of Change of Regime of BNDES. 
Impacts of public sector over the private 
investments.  

Pedro Ivo Camacho Alves 
Salvador 

Pedro Ivo Camacho 
Alves Salvador 

Elias Cavalcante Filho 

 

Sessão 9: Commodities (English) 
Session 9 

Coordenador: Jose Renato Haas Ornelas 
Coordinator 

Sala: 232 
Classroom 

Horário 
Time 

Título 
Title 

Autores 
Authors 

Apresentador 
Presenter 

Debatedor 
Discussant 

16:30-17:00 
The impact of the international commodity 
market on the Brazilian economy: an 
analysis using global-VAR (GVAR)  

George Augusto Noronha 
Morcerf, Osmani Teixeira de 

Carvalho Guillén, Tarciso 
Gouveia da Silva 

George Augusto 
Noronha Morcerf 

Márcio Taceli Taveira 

17:00-17:30 
Analysis of a complex network: effects of  
volatility among commodities in the short 
term  

Lisa Mariane Bueno, Marcelo de 
Oliveira Passos, Márcio Taceli 

Taveira, Mathias Schneid 
Tessmann, Regis Augusto Ely 

Márcio Taceli Taveira Jose Renato Haas Ornelas 

17:30-18:00 
Commodity Return Predictability: Evidence 
from Implied Variance, Skewness and their 
Risk Premia  

Jose Renato Haas Ornelas, 
Marinela Adriana Finta 

Jose Renato Haas 
Ornelas 

George Augusto Noronha 
Morcerf 

https://drive.google.com/open?id=1xKlScpahtfRpsqq45JF9jHyZEQrgRgY-
https://drive.google.com/open?id=1xKlScpahtfRpsqq45JF9jHyZEQrgRgY-
https://drive.google.com/open?id=1xKlScpahtfRpsqq45JF9jHyZEQrgRgY-
https://drive.google.com/open?id=1u7zSakleiCOSaHPPICrtLp_-smJ1SWX-
https://drive.google.com/open?id=1u7zSakleiCOSaHPPICrtLp_-smJ1SWX-
https://drive.google.com/open?id=1u7zSakleiCOSaHPPICrtLp_-smJ1SWX-
https://drive.google.com/open?id=1u7zSakleiCOSaHPPICrtLp_-smJ1SWX-
https://drive.google.com/open?id=1BGR0tDcmDFMp7Zt6cy3Z9Zh0APCqD6ZF
https://drive.google.com/open?id=1BGR0tDcmDFMp7Zt6cy3Z9Zh0APCqD6ZF
https://drive.google.com/open?id=1CTcDoT96yH2c_ENvtgPyIVKAAh64jK2H
https://drive.google.com/open?id=1CTcDoT96yH2c_ENvtgPyIVKAAh64jK2H
https://drive.google.com/open?id=1CTcDoT96yH2c_ENvtgPyIVKAAh64jK2H
https://drive.google.com/open?id=1Evjh9VNLt4Q3ABWjxa4ADECcxbIC186E
https://drive.google.com/open?id=1Evjh9VNLt4Q3ABWjxa4ADECcxbIC186E
https://drive.google.com/open?id=1Oejl27d3txQVGh0qH-xs3qI3P8ZBZRL7
https://drive.google.com/open?id=1Oejl27d3txQVGh0qH-xs3qI3P8ZBZRL7
https://drive.google.com/open?id=1Oejl27d3txQVGh0qH-xs3qI3P8ZBZRL7
https://drive.google.com/open?id=1Q5bGOZCJ7UPzvBbgdhYRPtrFnJ7XB-C0
https://drive.google.com/open?id=1Q5bGOZCJ7UPzvBbgdhYRPtrFnJ7XB-C0
https://drive.google.com/open?id=1Q5bGOZCJ7UPzvBbgdhYRPtrFnJ7XB-C0
https://drive.google.com/open?id=1kOUeJZBzTK-p8R-rLBOp8Fm7tPUmCNTV
https://drive.google.com/open?id=1kOUeJZBzTK-p8R-rLBOp8Fm7tPUmCNTV
https://drive.google.com/open?id=1kOUeJZBzTK-p8R-rLBOp8Fm7tPUmCNTV
https://drive.google.com/open?id=1vhMMOWYf4nXjrj5_YtZV9wH9aL1kfnLP
https://drive.google.com/open?id=1vhMMOWYf4nXjrj5_YtZV9wH9aL1kfnLP
https://drive.google.com/open?id=1vhMMOWYf4nXjrj5_YtZV9wH9aL1kfnLP


 

Sessão 10: Banking (English) 
Session 10 

Coordenador: Lars Norden 
Coordinator 

Sala: 236 
Classroom 

Horário 
Time 

Título 
Title 

Autores 
Authors 

Apresentador 
Presenter 

Debatedor 
Discussant 

16:30-17:00 
The Impact of Financial Regulation on Bank 
Risk and Performance: The Basel III 
Spillover Experiment  

Apinyapon Seingyai, Klenio 
Barbosa 

Apinyapon Seingyai Lars Norden 

17:00-17:30 
When in Rome...: Lending to small and 
medium enterprises by foreign and domestic 
banks 

Bruno Perdigão, Carlos 
Carvalho, Ricardo Schechtman 

Ricardo Schechtman Apinyapon Seingyai 

17:30-18:00 
Do bank bailouts affect the provision of trade 
credit? 

Gregory F. Udell, Lars Norden, 
Teng Wang 

Lars Norden Ricardo Schechtman 

 

https://drive.google.com/file/d/1gITeF-eF-i-CTvswiCmTsA2NyxURHwGk/view?usp=sharing
https://drive.google.com/file/d/1gITeF-eF-i-CTvswiCmTsA2NyxURHwGk/view?usp=sharing
https://drive.google.com/file/d/1gITeF-eF-i-CTvswiCmTsA2NyxURHwGk/view?usp=sharing
https://drive.google.com/open?id=1BUln-XqH4fdwW9vNJi4lZQeVABUb7NmH
https://drive.google.com/open?id=1BUln-XqH4fdwW9vNJi4lZQeVABUb7NmH
https://drive.google.com/open?id=1BUln-XqH4fdwW9vNJi4lZQeVABUb7NmH
https://drive.google.com/open?id=1Ie3veYu8DVkHC5mTCZ8HSI3tab68ye3f
https://drive.google.com/open?id=1Ie3veYu8DVkHC5mTCZ8HSI3tab68ye3f

