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Bem-Vindo(a)s a Natal!

Prezadas Associadas e Prezados Associados,

Temos imensa satisfacdo em contar com a sua presenca no 39° Encontro Brasileiro de
Econometria. Assim como em anos anteriores, o Encontro serd uma excelente oportunidade
para trocar ideias com os membros da nossa comunidade académica e interagir com
destacados pesquisadores estrangeiros.

Esta edicdo do Encontro terd duas keynote lectures. Os conferencistas serdo os professores Flavio
Cunha (Rice University) e Christopher Timmins (Duke University). Havera também treze sessdes
especiais. Neste numero incluem-se as sessdes patrocinadas e as do Prémio SBE. Ocorrerdo
ainda dois minicursos e vinte e seis sessdes ordinarias.

Nosso Encontro tem sido realizado ao longo de todos esses anos gragas ao decisivo auxilio
de instituicdes publicas e privadas. Este ano nos apoiaram: CAPES, Bradesco, FGV EPGE, BID/
CLEAR, Fundacao Itau Social, Instituto Escolhas, Instituto Unibanco, Banco Itau, FIPE, Fundacao
Lemann, Opportunity, IPEA, Insper, CNPq, Banco do Nordeste, Vox.br, Banco Mundial, FAPESP e
FGV EESP.Em nome da SBE, agradecemos a estas instituicdes que tornaram possivel a realizacao
deste evento. Agradecemos, ainda, a todos aqueles que nos ajudaram na organiza¢ao do
Encontro, em especial aos membros do comité cientifico, aos membros do conselho diretor da
SBE e a secretaria da SBE.

Desejamos a todos um rico e produtivo Encontro Brasileiro de Econometria.

Fernanda Estevan
Presidente da SBE

Rafael Costa Lima
Vice-Presidente da SBE

Natal / 2017
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terca-feira 12/12

A partir das 14h

Abertura e Check-In no Serhs Natal Grand Hotel para hospedagem dos expositores do 39° EBE
14h as 18:30h

Abertura da Secretaria do 39° Encontro Brasileiro de Econometria da SBE

Local: Serhs Natal Grand Hotel, Natal, Rio Grande do Norte/ RN

14:45h as 16:30h
Sessao Especial REAP | . sala Jade

“A Desigualdade Realmente Caiu no Brasil?”
Coordenador: Naercio Menezes Filho (Insper e FEA/USP)

Marcelo Neri (FGV EPGE)
“Distribuicao de Renda no Brasil: Nivel e Mudangas Recentes”

Pedro H. G. Ferreira de Souza (IPEA)
“Da Celebracao ao Ceticismo: Os Descaminhos da Desigualdade Brasileira no Século 21”

16:30h as 16:45h  Café

16:45h as 18:30h
Sessao Especial REAP Il . sala Jade
“Aposentadoria no Brasil”

Coordenador: Marco Bonomo (Insper)

Marco Bonomo (Insper), Ricardo Brito (Insper) e Marcelo Santos (Insper)
“Why Are Savings Rate so Low and Interest Rates so High in Brazil? The Role of Institutions”

André Portela Souza (FGV EESP), Reynaldo Fernandes (FEA-RP/USP), Naercio Menezes Filho (Insper e FEA/USP),

Bruno Komatsu (Insper e FEA/USP) e Gustavo Marcos Mentlik (Insper e FEA/USP)
“Reforma da Previdéncia: Sustentabilidade e Justica Atuarial”
19:15h

Solenidade de abertura do 39° Encontro Brasileiro de Econometria
e do 45° Encontro Nacional de Economia - salao Bossa Nova

20:30h
Assembleia Geral Ordinaria (12 convocacao) - sala Jade

Natal / 2017
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quarta-feira 13/12

08:30h as 10:15h

Sessdo 5A - Health . sala Mezanino Bossa Nova
Coordenador: Bladimir Carrillo (UFV)

Pedro Américo (PUC-Rio) e Rudi Rocha (UFRJ)
“Prescription Drug Cost-Sharing and Health Outcomes: Evidence from a Developing Country”

Leticia Nunes (FGV EPGE), Francisco Costa (FGV EPGE) e Fabio Miessi Sanches (PUC-Rio)
“Unveiling Physicians’ Geographical Misallocation: Evidence from a Developing Country”

Bladimir Carrillo (UFV) e Jose Feres (IPEA)
“More Doctors, Better Health? Evidence from a Physician Distribution Policy”

Sessio 5B - Labor | - salaJade
Coodenador: Leonardo Monasterio (UCB e IPEA)

Mark Dutz (World Bank), Stephen O'Connell (Massachusetts Institute of Technology) e Lucas Mation (IPEA)
“Can Business Input Improve the Effectiveness of Worker Training? Evidence from Brazil’s Pronatec-MDIC”

Carlos Alberto Belchior (PUC-Rio)
“Wages and Tasks of Outsourced Workers: The Case of Call Centers in Brazil”

Tiago Ferraz (FEA/USP) e Raphael Corbi (FEA/USP)
“Rainfall, Internal Migration and Local Labor Markets in Brazil”

Leonardo Monasterio (UCB e IPEA) e Philipp Ehrl (UCB)
“Inherited Cultural Diversity and Wages in Brazil”

Sessao 5C - Finance | - sala Topazio
Coordenador: Eduardo Zilberman (PUC-Rio)

Fernando Chague (FGV EESP), Rodrigo De Losso (FEA/USP) e Bruno Giovannetti (FGV ESSP)
“Individual Investors and the Price Tag lllusion”

Joelson Sampaio (FGV EESP), Antonio Carvalho (FGV EAESP) e Roberto Pinheiro (Federal Reserve at Cleveland)
“Dotcom Price Spiral”

Eduardo Zilberman (PUC-Rio), Carlos Carvalho (BCB e PUC-Rio), Daniel Cordeiro (XP) e Ruy Ribeiro (PUC-Rio)
“Gambling, Risk Appetite and Asset Pricing”

Sessao 5D - Macroeconomics | - sala Ametista
Coordenador: Napoledo Silva (IPEA)

Rodolfo Rigato (PUC-Rio), Marco Bonomo (Insper) e Carlos Carvalho (BCB e PUC-Rio)
“Aggregate versus Sectoral Shocks: What Drives Price Setting Dynamics?”

Bernardo S. C. Ribeiro (PUC-Rio)
“Structural Transformation in Brazil: the 1980s and the Importance of an Open Economy Framework”

Napoledo Silva (IPEA) e Eduardo Zilberman (PUC-Rio)
“Restri¢oes Financeiras e o PIB per Capita no Brasil”

Sessio 5E - Minicurso SBE - Aula 1 - sala Agua Marinha

“Introducao a Avaliacao Quantitativa de Impacto”
Amanda Arabage (FGV EESP) e Juliana Camargo (FGV EESP)

10:15h as 10:30h Café

39° Encontro Brasileiro de Econometria « SBE



quarta-feira 13/12

10:30h as 12:15h
Sessao 6A - Sessao Especial Banco Mundial - sala Jade

“Productivity and Inclusion in Brazil”
Coordenador: Mark Dutz (World Bank)

Antonio Nucifora (World Bank), Rong Qian (World Bank) e Jorge Thompson Araujo (World Bank)
“Productivity Performance in Brazil”

Pedro Olinto (World Bank), Mariana Vijil (World Bank), Vivian de Fatima Amorim (World Bank)
e Mark Dutz (World Bank)
“The Distributional Effects of Trade Policy in Brazil”

Eduardo Ribeiro (UFRJ), Steen Byskov (World Bank) e Pietro Calice (World Bank)
“Subsidized Capital Goods Credit, Financial Dependency and Misallocation in Manufacturing and Services”

Sessao 6B - Sessao Especial Prémio SBE Financas - sala Topazio
Coodenador: Bruno Giovannetti (FGV EESP)

Benjamin Tabak (UCB), Thiago Silva (BCB) e Michel Alexandre (BCB)
“Systemic Risk in Financial Systems: A Feedback Approach”

Kym Ardison (FGV EPGE), Caio Almeida (FGV EPGE) e René Garcia (Université de Montréal)
“Nonparametric Assessment of Hedge Fund Performance”

Debatedores: Fernando Chague (FGV EESP), Bruno Giovannetti (FGV EESP) e Ruy Ribeiro (PUC-Rio)

sessio 6C - ECOnomics and Politics | - sala Agua Marinha
Coordenador: Raphael Corbi (FEA/USP)

Cecilia Machado (FGV EPGE) e Valdemar Pinho Neto (FGV EPGE)
“Conditional Cash Transfers and Voting Behavior in Brazil”

Luis Meloni (FGV EESP), Alexsandros Fraga (Bocconi University) e Raphael Corbi (FEA/USP)
“Edited Democracy? Evidence from the 1989 Brazilian Presidential Election”

Raphael Corbi (FEA/USP)
“Emotional Voters”

Sessao 6D - Human Capital - sala Ametista
Coodenador: Joao Victor Issler (FGV EPGE)

Luiz Brotherhood (FGV EPGE) e Bruno Delalibera (FGV EPGE)
“Do Developing Countries Overinvest in Public College?”

Bruno Delalibera (FGV EPGE) e Fernando Barros Jr (FUCAPE)
“The Importance of Teachers’ Human Capital in an Economy with Market Frictions”

Joao Victor Issler (FGV EPGE) e Luiz Brotherhood (FGV EPGE)
“Measuring Human Capital Using Labor Market Data: An Application to the Study of Cross-Country
Economic Growth”

Sessao 6E - Labor Il - sala Mezanino Bossa Nova
Coordenadora: Flavia Chein (UFJF)

Juliana Camargo (FGV EESP), Lycia Lima (FGV EAESP), André Portela Souza (FGV EESP) e Flavio Riva (FGV EESP)
“Vocational Education and Socioeconomic Outcomes: Experimental Evidence from Brazil”

Gustavo Gonzaga (PUC-Rio), Rafael Cayres (BNDES) e Juliano Assun¢édo (PUC-Rio)
“Tenure Dependent Firing Costs and Turnover in Brazil”

Paulo Henrique Vaz (UFPE), Cleiton Franco (UNEMAT), Breno Sampaio (UFPE) e Gustavo Ramos Sampaio (UFPE)
“Tax Compliance Costs and Employment in SMEs: Evidence from Brazil”

Flavia Chein (UFJF), Marcelo Arbex (University of Windsor), Isabela Furtado (FGV EESP) e Enlinson Mattos (FGV EESP)
“Publicly Provided Private Goods and Informal Labor Supply”

Natal / 2017
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12:15h as 13:45h Almoco

13:45h as 15:30h
Sessao 7A - Sessao Especial Itat Social - sala Jade

“Mensurando a Efetividade dos Professores: Observacao na Sala de Aula”
Coordenador: Naercio Menezes Filho (Insper e FEA/USP)

David Blazar (University of Maryland) e Matthew A. Kraft (Brown University)
“Teacher and Teaching Effects on Students’ Attitudes and Behaviors”

Andrew Bacher-Hicks (Harvard University), Mark Chin (Harvard University), Thomas J. Kane (Harvard University) e
Douglas O. Staiger (Dartmouth College)

“Validating Components of Teacher Effectiveness: A Random Assignment Study of Value-Added,
Classroom Observations, and Student Surveys”

Sessao 7B - Theory | - sala Ametista
Coordenador: Humberto Moreira (FGV EPGE)

Matheus Costa (UnB), Paulo Henrique Ramos (UnB) e Gil Riella (FGV ENAE)
“Single-Crossing Choice Correspondences”

Jaime Orrillo (UCB), Paulo Klinger Monteiro (FGV EPGE) e Rudy Rosas-Bazan (Pontifical Catholic University of Peru)
“Hyperopic Topologies on $IA{\infty}$”

Danilo Santa Cruz Coelho (IPEA) e Salvador Barbera (Universitat Autonoma de Barcelona)
“On the Advantages and Disadvantages of Being the First Mover under Rules of k Names”

Humberto Moreira (FGV EPGE), Paulo Klinger Monteiro (FGV EPGE), Vinicius Carrasco (PUC-Rio) e
Vitor Farinha Luz (The University of British Columbia)
“Robust Mechanisms: The Curvature Case”

Sessio 7C - Gender - sala Topazio
Coordenador: Sergio Firpo (Insper)

Olivier Marie (Erasmus School of Economics) e Arnaud Chevalier (Royal Holloway)
“Risky Moms, Risky Kids? Mother’s Fertility Decision and Criminal Propensity
of Children after the Fall of the Berlin Wall”

Laura Schiavon (UFJF) e Claudio Ferraz (PUC-Rio)
“Breaking the Cycle: The Impact of Legal Reforms on Domestic Violence”

Sergio Firpo (Insper), Paulo Arvate (FGV EAESP) e Renan Pieri (Insper)
“The Engagement of Adolescent Girls in Politics when the Electoral Environment for Women is Uncertain”

Sessao 7D - Finance Il . sala Agua Marinha
Coordenador: Flavio A. Ziegelmann (UFRGS)

Pedro Luiz Paulino Chaim (FEA-RP/USP) e Marcio Laurini (FEA-RP/USP)
“Foreign Exchange Expectation Errors and Filtration Enlargements”

Rafael Bernardo Da Silva (UFF) e Helder Ferreira de Mendonca (UFF)
“Assessing Systemic Risk in Brazil and its Determinants with ACOVAR"”

Flavio A. Ziegelmann (UFRGS) e Fernando Silva (UFRGS)
“Worst Case CVaR Portfolio Optimization with Multidimensional Copulas”

39° Encontro Brasileiro de Econometria « SBE
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15:30h as 15:45h Intervalo

15:45h as 17:30h

sessao 8 - Conferéncia SBE: Keynote Lecture, Flavio Cunha - sala Jade
Coordenador: Vladimir Ponczek (FGV EESP)

Fldvio Cunha (Rice University)
“Inequality in Human Capital Investments in Early Childhood”

17:30h as 17:45h Café

17:45h as 19:30h
Sessiao 9 - Minicurso Itau - Aula 1 - sala Ametista

“Economia Comportamental: Desenvolvimentos Teéricos
e Implicagoes para Politicas Publicas”

Sergio Almeida (FEA/USP)

Natal / 2017 -9
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quinta-feira 14/12

8:30h as 10:15h

Sessao 10A - Sessao Especial FIPE - sala Jade
Coordenadora: Renata Narita (FEA/USP)

Apresentacao do Grupo de Pesquisa EconomistAs
[Brazilian Women in Economics]

Cecilia Machado (FGV EPGE) e Valdemar Pinho Neto (FGV EPGE)
“The Labor Market Consequences of Maternity Leave: Evidence from Brazil”

Daniel Santos (FEA-RP/USP)
“Quem se Beneficia da Expansao de Creches no Brasil?”

Sessao 10B - Theory Il . sala Mezanino Bossa Nova
Coordenador: Wilfredo Maldonado (UCB)

Fernando Barros Jr (FUCAPE) e Ricardo Cavalcanti (FGV EPGE)
“On the Optimality of Inside-Money Inflation in Random-Matching Models”

Liev Maribondo (IMPA), Susan Schommer (UERJ) e Aloisio Araujo (IMPA e FGV EPGE)
“Collateral Requirement Regulation in a General Equilibrium Model” - Job Market Paper

Wilfredo Maldonado (UCB), Luciana Fiorini (University of Western Australia) e
Richard Cornes (Australian National University)
“Expectational Stability in Aggregative Games”

Sessao 10C - Education | - sala Ametista
Coordenadora: Isabela Furtado (World Bank e FGV EESP)

Vitor Pereira (CPI) e Claudio Ferraz (PUC-Rio)
“Can Students Benefit if Teachers Lose their Bonus?
Behavioral Biases Inside the Classroom” - Job Market Paper

Priscilla Tavares (FGV EESP) e Vladimir Ponczek (FGV EESP)
“Efeitos de Aumentos Salariais dos Professores sobre o Desempenho dos Estudantes: Evidéncias para a
Rede Estadual Paulista”

Luis Felipe Oliveira (IPEA e UnB) e Rafael Terra (UnB)
“Impacto do Programa Ensino Médio Inovador em Indicadores Educacionais”

Isabela Furtado (World Bank e FGV EESP) e Caio Piza (World Bank)
“How Early Should Financial Education Be Taught? Evidence from a Large-Scale Experiment”

Sessio 10D - DSGE - sala Agua Marinha
Coordenador: Celso José Costa Junior (UEPG e FGV EESP)

Lucicleyton Farias (UFPE) e Marcelo Eduardo Alves (UFPE)
“Commodity Prices and Business Cycles in Small Open Economies: The Role of News Shocks”

Silvio Costa (BCB)
“Structural Trends and Cycles in a DSGE Model for Brazil”

Celso José Costa Junior (UEPG e FGV EESP), Alejandro Garcia-Cintado (Universidad Pablo de Olavide) e Carlos
Usabiaga (Universidad Pablo de Olavide)
“Fiscal Adjustments and the Shadow Economy in an Emerging Market”

39° Encontro Brasileiro de Econometria « SBE
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Sessao 10E - Finance Il - sala Topazio
Coordenador: Bruno Giovannetti (FGV EESP)

Marco Bonomo (Insper), Fernando Barbosa (FGV EPGE) e Lira Mota (Columbia University)
“Loan Fee Dispersion and the Cross-Section of Returns”

André Santos (UFSC)
“Disentangling the Role of Variance and Covariance Information in Portfolio Selection Problems”

Bruno Giovannetti (FGV EESP), Fernando Chague (FGV EESP) e Rodrigo De Losso (FEA/USP)
“The Short-Selling Skill of Institutions and Individuals”

10:15h as 10:30h Café

10:30h as 12:15h

sessao 11- Conferéncia SBE ANPEC: Keynote Lecture, Christopher Timmins . sala Jade
Coordenador: Ariaster Chimeli (FEA/USP)

Christopher Timmins (Duke University)
“Environmental Justice”

12:15h as 13:45h Almocgo

13:45h as 15:30h
Sessao 12A - Sessao Especial Instituto Escolhas - sala Jade

“Economia e Meio Ambiente: O Papel do Sistema Tributario”

Coordenador: Sergio Leitao (Instituto Escolhas)

Lancamento do Programa de Bolsas Edital 2018 da Catedra Escolhas Economia e Meio Ambiente
Apresentacao: Sergio Leitdo (Instituto Escolhas) e Fernanda Estevan (FEA/USP e SBE)

Bernard Appy (Centro de Cidadania Fiscal e Instituto Escolhas)
“Economia e Meio Ambiente: O Papel do Sistema Tributario”

Debatedor: Claudio Lucinda (FEA-RP/USP)

Sessao 12B - Sessao Especial Prémio SBE Econometria - sala Topazio
Coordenadora: Cristine Pinto (FGV EESP)

Otavio Bartalotti (lowa State University), Quentin Brummet (U.S. Census Bureau) e
Steven Dieterle (The University of Edinburgh)

“A Correction for Regression Discontinuity Designs with

Multiple Mismeasurement Types in the Running Variable”

Flavio A. Ziegelmann (UFRGS) e Lara Nassar Rangel (UFRGS)
“Seasonal Weighted Lag Adaptive LASSO”

Debatedores: Sergio Firpo (Insper), Luiz Renato Lima (The University of Tennessee e UFPB)
e Cristine Pinto (FGV EESP)

Sessao 12C - Sessao Especial Prémio SBE Micro Aplicada - sala Ametista
Coodenador: Gustavo Gonzaga (PUC-Rio)

Renata Narita (FEA/USP), Gabriella Conti (University College London) e Rita Ginja (University of Bergen)
“Non-Contributory Health Insurance and Household Labor Supply: Evidence from Mexico”

Rafael P. Ribas (University of Amsterdam) e Erasmo Giambona (Syracuse University)
“The External Cost of Prostitution: Evidence from Downsizing Red Light Districts in the Netherlands”

Debatedores: Gustavo Gonzaga (PUC-Rio), Rodrigo Moita (Insper) e Jaqueline Oliveira (Rhodes College)

Natal / 2017
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Sessao 12D - Macroeconomics Il - sala Agua Marinha
Coordenador: Felipe lachan (FGV EPGE)

Mariana Fialho Ferreira (UFES), Pedro Cavalcanti Ferreira (FGV EPGE) e Jodo Victor Issler (FGV EPGE)
“On Deriving Evidence from Input-Output Linkages:
A Multi-Country Sectoral Total Factor Productivity Analysis”

Filipe Vasconcelos (FEA/USP)
“Firm Dynamics and Productivity Learning:
When Wrong Incentives Can Lead to Losses Aggregated”

Felipe lachan (FGV EPGE), Dejanir Silva (University of lllinois at Urbana-Champaign) e
Ana Luiza Dutra (Princeton University)
“Insuring Firms, Ensuring Misallocation”

Sessao 12E - Industrial Organization - sala Mezanino Bossa Nova
Coordenadora: Nathalie Gimenes (PUC-Rio)

Rodrigo Raad (UFMG)
“Intertemporal Consistence and Recursivity in a Stackelberg Discounted Stochastic Game”

Fabio Miessi Sanches (PUC-Rio), Mateusz Mysliwski (University College London), Daniel Silva-Junior (City
University of London) e Sorawoot Srisuma (University of Surrey)
“Dynamic Pricing and Consumer Loyalty in a Multiproduct Oligopoly”

Nathalie Gimenes (PUC-Rio), Jayeeta Bhattachary (Queen Mary University of London) e Emmanuel Guerre (Queen
Mary University of London)
“A Quantile Approach for Ascending Auctions with Asymmetric Bidders”

15:30 as 15:45h Intervalo

15:45h as 17:30h

Sessao 13A - Sessao Especial Instituto Unibanco - sala Ametista
“Implicagoes da Flutuacao dos Resultados de Proficiéncia por
Escola para Tomada de Decisao”

Coordenadora: Mirela de Carvalho (Instituto Unibanco)

Mirela de Carvalho (Instituto Unibanco), Reynaldo Fernandes (FEA-RP/USP),
Ricardo Madeira (FEA/USP) e Sergio Firpo (Insper)

Sessao 13B - Sessao Especial FGV-CLEAR & OVE-IDB - sala Jade

“Productivity of Brazilian Firms: How to Move Forward”
Coordenador: André Portela Souza (FGV EESP)
José Claudio Linhares (OVE/BID), Angelo Duarte (Ministério da Fazenda) e Renato Fonseca (CNI)

Sessao 13C- Sessao Especial FGV EPGE: Prémio SBE Teoria - sala Topazio
Coordenador: Wilfredo Maldonado (UCB)

Braz Camargo (FGV EESP), Fabian Lange (McGill University) e Elena Pastorino (Stanford University)
“Earnings Dynamics: The Role of Learning, Human Capital, Accumulation, and Performance Incentives”

Gil Riella (FGV ENAE), Kazuhiro Hara (FGV EPGE) e Efe Ok (NYU)
“Coalitional Expected Multi-Utility Theory”

Debatedores: Jefferson Bertolai (FEA-RP/USP), Wilfredo Maldonado (UCB) e Jaime Orrillo (UCB)
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quinta-feira 14/12

Sessio 13D - EcOnometrics | - sala Mezanino Bossa Nova
Coordenador: Luiz Renato Lima (The University of Tennessee e UFPB)

Ricardo Masini (FGV EESP), Marcelo Medeiros (PUC-Rio) e Carlos Carvalho (BCB e PUC-Rio)
“The Perils of Counterfactual Analysis with Integrated Processes”

Alan André Borges Costa (FEA/USP) e Sergio Firpo (Insper)
“Saturacao e Spillover do Tratamento para Quantis”

Alessandro Casalecchi, Sergio Firpo (Insper) e Antonio Galvao (University of Arizona)
“Improvements for External Validity Tests in Fuzzy Regression Discontinuity Designs”

Luiz Renato Lima (The University of Tennessee e UFPB) e Fanning Meng (ScotiaBank-Toronto)
“Quantile Forecasting with Mixed-Frequency Data”

Sessio 13E - Macroeconomics lll - sala Agua Marinha
Coordenador: Emerson Marcal (FGV EESP e Mackenzie)

Jodo Victor Issler (FGV EPGE), Wagner Gaglianone (BCB), Raffaella Giacomini (University College London)
e Vasiliki Skreta (University College London)
“Incentive-Driven Inattention”

Bernardo S. C. Ribeiro (PUC-Rio) e Diogo Guillen (Itau Asset Management)
“A Structural Time-Varying Index for Business Cycle Synchronization in Small Open Economies”

Ricardo Sabbadini (BCB e FEA/USP)
“Overcoming the Original Sin: Gains from Local Currency External Debt”

Emerson Marcal (FGV EESP e Mackenzie), Diogo de Prince (UNIFESP), Giovani Merlin (FGV EESP)

e Beatrice Zimmermann (World Bank)

“Addressing Econometric Issues on How to Construct Theoretical Based Exchange Rate Misalignment
Estimates: Searching for a Comprehensive Approach”

17:30h as 17:45h Café

17:45h as 19:30h

Sessao 14A - Sessao Especial Bradesco: Prémio SBE Macro Aplicada - salaTopazio
Coordenador: Marco Bonomo (Insper)

Sergio Lago Alves (BCB)
“Monetary Policy, Trend Inflation and Unemployment Volatility”

Cezar Santos (FGV EPGE), Tiago Cavalcanti (University of Cambridge e FGV EESP) e
Georgi Kocharkov (University of Konstanz)
“Family Planning and Development: Aggregate Effects of Contraceptive Use”

Debatedores: Marco Bonomo (Insper), Fabio Gomes (FEA-RP/USP) e Eduardo Zilberman (PUC-Rio)

Sessao 14B - Minicurso Itad - Aula 2 - sala Ametista
“Economia Comportamental: Desenvolvimentos Tedricos e Implicacoes para
Politicas Publicas”

Sergio Almeida (FEA/USP)

19:30h

Cerimoénia de Entrega dos Prémios SBE 2017 - sala Jade

20h

Assembléia Geral Ordinaria (22 convocacao) - sala Jade

Natal / 2017



sexta-feira 15/12

8:30h as 10:15h

sessio 17A - Education Il - sala Jade
Coordenadora: Cristine Pinto (FGV EESP)

Beatriz Velho (PUC-Rio), Eduardo Zilberman (PUC-Rio) e Carlos Viana (PUC-Rio)
“Negative Role Model Effects on Education: The Impact of Successful Soccer Players
on Brazilian Schools’ Performance”

Daniel Santos (FEA-RP/USP), Elena Arias Ortiz (BID) e Joao Marcelo Borges (BID)
“Developing Socioemotional Skills in Secondary School:
Short Term Impacts from a Randomized Experiment in Ceara, Brazil”

Cristine Pinto (FGV EESP) e Vladimir Ponczek (FGV EESP)
“The Building Blocks of Skill Development”

Sessao 17B - ECOnomics and Politics Il - sala Ametista
Coordenadora: Mariana Davi (Banco Cooperativo Sicredi)

Danilo Souza (FEA/USP) e Marcos Nakaguma (FEA/USP)
“Determinants and Effects of Negative Advertising in Politics”

Benjamin Tabak (UCB), Guilherme Oliveira (BCB) e Daniel Cajueiro (UnB)
“Bank Lending and Politics”

Luis Fernando Pereira Azevedo (FGV EESP)
“Efeitos da Comunicacao Oficial e Extra-Oficial do Banco Central do Brasil sobre a Curva de Juros”

Mariana Davi (Banco Cooperativo Sicredi) e Marcelo Portugal (UFRGS)
“Politics and Finance: A Study on the Impact of Campaign Donations on Brazilian Firms”

sessao 17C - Forecasting and Risk - sala Topazio
Coordenador: Marcio Laurini (FEA-RP/USP)

Fabio Gomes (FEA-RP/USP)
“Preferéncias CRRA e Recursivas sao Equivalentes?
Estimando a Elasticidade de Substituicao Intertemporal”

Gabriel Vasconcelos (PUC-Rio), Marcelo Medeiros (PUC-Rio) e Alvaro Veiga (PUC-Rio)
“Forecasting US Inflation in a Data-Rich Environment:
The Benefits of Machine Learning Methods” - Job Market Paper

Pedro Henrique Engel (FGV EPGE), Jodo Paulo Valente (FGV EPGE) e Caio Almeida (FGV EPGE)
“Risk Aversion or Model Uncertainty? An Empirical Cross-Sectional Analysis Across Countries”

Marcio Laurini (FEA-RP/USP)
“A Continuous Spatio-Temporal Approach to Estimate Climate Change”

Sessio 17D - Minicurso SBE - Aula 2 - sala Agua Marinha

“Introducao a Avaliacao Quantitativa de Impacto”
Amanda Arabage (FGV EESP) e Juliana Camargo (FGV EESP)

10:15h as 10:30h Café
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sexta-feira 15/12

10:30h as 12:15h

Sessao 18A - Theory Il . sala Mezanino Bossa Nova
Coodenador: Rodrigo Moita (Insper)

Rodrigo B. Andrade (FGV EPGE)
“Optimal Procurement with Sequential Cost Information”

Felipe Lobel (FGV EPGE), Carlos Eugénio Da Costa (FGV EPGE), Humberto Moreira (FGV EPGE) e
Cassiano Alves (Northwestern University)
“Optimal Non-Linear Joint Income Taxation”

Jefferson Bertolai (FEA-RP/USP), Ricardo Cavalcanti (FGV EPGE) e Paulo Klinger Monteiro (FGV EPGE)
“Bank Runs with Many Small Banks and Mutual Guarantees at the Terminal Stage”

Rodrigo Moita (Insper) e Daniel Monte (FGV EESP)
“Competition in Cascades”

Sessao18B - Environment - sala Jade
Coordenador: Claudio Lucinda (FEA-RP/USP)

Jaqueline Oliveira (Rhodes College) e Paula Pereda (FEA/USP)
“A General Equilibrium Analysis of the Welfare Impacts of Climate Change in Brazil”

Arthur Braganca (PUC-Rio)
“The Effects of Crop-to-Beef Relative Prices on Deforestation: Evidence from the Tapajds Basin”

Claudio Lucinda (FEA-RP/USP)
“The Environmental Effects of a Gas Prices Holiday”

Sessao 18C - Corporate - sala Topazio
Coordenador: Ricardo Schechtman (BCB)

Rafael Ferreira (FEA/USP), Aloisio Araujo (IMPA e FGV EPGE), Flavio Moraes (FGV EPGE) e Gustavo Araujo (BCB)
“Liquidation Values and DIP Financing: Evidence from Corporate Reorganizations in Brazil”

Ruy Ribeiro (PUC-Rio) e Leandro Gomes (Gévea Investimentos)
“Term Structure(s) of Equity Risk Premium”

Ricardo Schechtman (BCB) e Tony Takeda (BCB)
“Capital (and Earnings) Incentives for Loan Loss Provisions in Brazil: Evidence from a Crisis-Buffering Regu-
latory Intervention”

Sessao 18D - Development Economics - sala Ametista
Coordenadora: Luciene Pereira (FGV EPGE)

Andrés Maggi (Princeton University) e Eduardo Haddad (FEA/USP)
“The Impact of Productivity Growth in China on the Brazilian Economy”

Alvaro Cox (PUC-Rio)
“State Capacity and Productive Development: The Peruvian Case”

Luciene Pereira (FGV EPGE), Pedro Cavalcanti Ferreira (FGV EPGE) e
Alex Monge-Naranjo (Federal Reserve Bank of St Louis)
“Of Cities and Slums”

sessao 18E - Applied Microeconomics - sala Agua Marinha
Coordenador: Ciro Biderman (FGV EESP)

Valdemar Pinho Neto (FGV EPGE), Cecilia Machado (FGV EPGE) e Christiane Szerman (Princeton University)
“Youth Responses to Cash Transfers: Evidence from Brazil”

Solange Gongalves (FEA/USP), Naercio Menezes Filho (Insper e FEA/USP) e Renata Narita (FEA/USP)
“Household Job Search and Labor Supply of Secondary Earners in the Family”

Ciro Biderman (FGV EESP), Martha Hiromoto (FGV EAESP) e Frederico Ramos (FGV EAESP)
“Social Housing and Sprawl: The Minha Casa Minha Vida Case”
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