





Bem-Vindos(as) a Florianépolis!

Prezados Associados e Associadas,

Temos imensa satisfacdo em contar com a sua presenca no 37° Encontro Brasileiro de Econometria. Assim
como em anos anteriores, 0 Encontro serd uma excelente oportunidade para trocar ideias com os membros

da nossa comunidade académica e interagir com destacados pesquisadores estrangeiros.

Esta edicao do Encontro tera duas keynote lectures. Os respectivos conferencistas serdo os professores
Bernard Salanié (Columbia University) e Lee Ohanian (UCLA). Haverd também dezessete sessdes especiais.
Neste nimero incluem-se as sessdes patrocinadas, as do Prémio SBE e, uma novidade deste ano, as de job

market. Ocorrerao ainda um minicurso e vinte e cinco sessoées ordinarias.

O nosso Encontro tem sido realizado ao longo de todos esses anos somente gracas ao decisivo auxilio de
instituicdes publicas e privadas. Este ano nos apoiaram: Banco Itau, Bradesco, CNPq, CAPES, Opportunity,
CORECON-SP, Fundacéo Itau Social, FGV-EESP, FGV-EPGE, FIPE, Insper, FAPESP, Instituto Unibanco, Instituto
Ayrton Senna, BID e Banco Mundial. Em nome da SBE, agradecemos a estas instituicdes que tornaram
possivel a realizacdo deste evento. Agradecemos, ainda, a todos aqueles que nos ajudaram na organizacdo
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.

Alexandre B. Cunha
Secretario-Executivo da SBE

Rudi Rocha

Secretario-Executivo Adjunto da SBE
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terca-feira 08/12

A partir das 14h

Abertura Check-In nos hotéis utilizados para hospedagem dos expositores do 37° EBE

14h as 18:30h

Abertura da Secretaria do 37° EBE
Local: Costdo do Santinho Resort, Florianépolis, Santa Catarina/SC

14:45h as 16:30h
Sessao Especial REAP I - sala Cruzeiro do Sul 2

“Transport, Environmental, and Energy Economics”
Coordenador: Claudio Lucinda (FEA-RP/USP)

Rodrigo Moita (Insper) e Claudio Lucinda (FEA-RP/USP)
“Optimal Congestion Tax in Traffic Equilibrium”

Leonardo J. Basso (Universidad de Chile); Ignacio Riquelme (Universidad de Chile) e
Hugo E. Silva (Pontificia Universidad Catdlica de Chile)
“Urban Road Capacity Investments and the Downs-Thomson Paradox”

Juan Pablo Montero (Pontificia Universidad Catolica de Chile); Hernan Barahona (Pontificia Universidad
Catolica de Chile) e Francisco Gallego (Pontificia Universidad Catolica de Chile)
“Adopting a Cleaner Technology: The Effect of Driving Restrictions on Fleet Turnover”

16:30h as 16:45h  Café

16:45h as 18:30h
Sessao Especial REAP Il - sala Cruzeiro do Sul 2
“Habilidades S6cio-Emocionais”

Coordenador: Naercio Menezes Filho (Insper e FEA-USP)

Vladimir Ponczek (FGV-EESP)
“Socioemotional Skills, Peer Effects and Network”

Sergio Urzua (University of Maryland, College Park)
“Bullying and Cyberbullying in Teenagers: The Role of Cognitive and Non-Cognitive Skills”

Ricardo Paes de Barros (Instituto Ayrton Senna e Insper)
“Socioemotional Skills and Education”

Sessao Especial REAP Il - sala Cruzeiro do Sul 3

“Monetary and Fiscal Economics”
Coordenador: Carlos Carvalho (PUC-Rio)

Tiago Berriel (PUC-Rio) e Arthur Mendes (PUC-Rio)
“Central Bank Balance Sheet, Liquidity Trap, and Quantitative Easing”

Raphael Corbi (FEA-USP); Elias Papaioannou (London Business School) e Paolo Surico (London Business School)
“Federal Transfer Multipliers. Quasi-Experimental Evidence from Brazil”

19:15h - Saldo Sao Miguel
Solenidade de abertura do 37° Encontro Brasileiro de Econometria e do

43° Encontro Nacional de Economia.

20:30h
Assembleia Geral Ordindria (12 convocacao)
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quarta-feira 09/12

08:30h as 10:15h

Sessao 4 - Inflation . salaPico
Coordenador: Waldyr Areosa (Banco Central do Brasil)

Rodolfo Nicolay (UFF); Alexandre Curi (UFF); Gabriel Montes (UFF/CNPq) e Luciano Vereda (UFF)
“Effects of transparency, monetary policy signaling and clarity of central bank communication on
disagreement about inflation expectations”

Gabriel Vasconcelos (PUC-Rio); Marcelo Medeiros (PUC-Rio) e Eduardo Freitas (PUC-Rio)
“Forecasting Brazilian Inflation with High-Dimensional Models”

Waldyr Areosa (Banco Central do Brasil)
“What drives inflation expectations? Public versus private information”

sessao 5 - Empirical Finance | - sala Cruzeiro do Sul 1
Coordenador: André Santos (UFSC)

Kym Ardison (FGV-EPGE); Caio Almeida (FGV-EPGE); Rene Garcia (EDHEC Business School);
Osmani Guillen (Banco Central do Brasil e lomec/RJ) e Jose Valentim (Ilbmec/RJ)
“Nonparametric Tail Risk and Stock Returns: Predictability and Risk Premia”

Roberto Mauad (FEA-RP/USP); Marcio Laurini (FEA-RP/USP) e Fernando Aiube (FEA-RP/USP; BCB e UERJ)
“A Multivariate Stochastic Volatility-Double Jump Model for Oil Assets”

André Santos (UFSC); Jodo Caldeira (UFRGS) e Guilherme Moura (UFSC)
“On the combination of multivariate volatility forecasts”

Sessao 6 - Applied 10 . sala Cruzeiro do Sul 3
Coordenador: Mauro Ferreira (UFMG/CEDEPLAR Firms)

Rafael Vasconcelos (Brazilian Confederation of Industry)
“Misallocation in the Brazilian manufacturing sector”

Naercio Menezes Filho (Insper e FEA-USP); Dirk Boehe (University of Adelaide) e Camila Campos (Insper)
“Imports and the Survival of New Exporters in Colombia”

Mauro Ferreira (UFMG/CEDEPLAR Firms) e Juliana Alves (IBGE)
“Multiproduct Firms, Firm Dynamics, and the Productive Mix of Brazilian Manufacturing Firms”

Sessao 7 - Theoryl « Sala Graciosa 1
Coordenador: Gil Riella (UnB)

Rodrigo Raad (UFMQG)
“Approximate Lipschitz Recursive Equilibrium with a Minimal State Space in the Ramsey Model”

Vinicius Carrasco (PUC-Rio) e Humberto Moreira (FGV-EPGE)
“Robust Selling Mechanisms”

Gil Riella (UnB); Simone Cerreia-Vioglio (Universit'a Bocconi);
David Dillenberger (University of Pennsylvania) e Pietro Ortoleva (Columbia University)
“Deliberately Stochastic”
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Sessio 8 - Public Economics - sala Cruzeiro do Sul 2
Coordenador: Eduardo Fiuza (IPEA)

Andre Trindade (FGV-EPGE); Jose Guillermo Diaz (CENTRUM Catolica) e Kei Kawai (New York University)
“Specific Investment and Contract Design: Evidence from Public Transportation”

Rafael Camelo (FGV-EESP e Fundacao Seade) e Vladimir Ponczek (FGV-EESP)
“Teacher Turnover and Financial Incentives in High-Poverty Schools: Evidence from a Compensatory
Policy in Brazil”

Eduardo Fiuza (IPEA); Camila Ferraz (IPEA) e Rafael Mourao (IPEA)
“Public procurement and the right for health: entry into pharmaceutical markets with firm
heterogeneity”

10:15h as 10:30h Café

10:30h as 12:15h

Sessiao 9 - Sessao Especial Instituto Unibanco - sala Cruzeiro do Sul 1

“Sobre a Importancia e a Efetividade de Incentivos por Desempenho em
Sistemas Educacionais”

Coordenador: Mirela de Carvalho (Instituto Unibanco)

Apresentadores: Mirela de Carvalho (Instituto Unibanco); Ricardo Madeira (FEA-USP); Luiz Guilherme
Scorzafave (FEA-RP/USP); Priscilla Tavares (FGV-EESP); Ricardo Paes de Barros (Instituto Ayrton Senna e Insper)

Sessio 10 - Sessao Especial Banco Mundial/SBE/ANPEC - sala Pico

“Employment, Wages, Productivity and Inequality in Brazil: Past and Future”
Coordenador: Pedro Olinto (World Bank)

Joana Silva (World Bank); Victoria Strokova (World Bank) e Rita Almeida (World Bank)
“Sustaining Employment and Wage Gains in Brazil”

Naercio Menezes Filho (Insper e FEA-USP)
“Educacao sem Produtividade: O Caso Brasileiro”

Sergio Urzua (University of Maryland, College Park)
“Promoting Shared Prosperity in LAC after the Good Times: The Role of Education, Skills and Productivity”

Sessao 11 - Sessao Especial: Prémio SBE Econometria - sala Cruzeiro do Sul 3
Coordenador: Rodrigo Bueno (FEA-USP)

Vitor Possebom (FGV-EESP) e Sergio Firpo (FGV-EESP)
“Synthetic Control Estimator: A Walkthrough with Condifence Intervals”

Hudson Torrent (UFRGS) e Flavio Ziegelmann (UFRGS)
“The TZ Robust Nonparametric Frontier Estimator”

Debatedores: Rodrigo Bueno (FEA-USP); Fabio Gomes (FEA-RP/USP) e Marcio Laurini (FEA-RP/USP)

Sessio 12 - Sessdo Especial SBE: Job Market | - sala Cruzeiro do sul 2
Coordenador: Alexandre Cunha (UFRJ)

Pedro Forquesato (PUC-Rio)
“Social Norms of Work Ethic and Incentives in Organizations”

Fernanda Fernandes (FGV-EPGE)
“Heterogeneidade e Contagio em Redes Financeiras”
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12:15h as 13:45h Almoco

13:45h as 15:30h

Sessio 13 - Sessdo Especial Fundacao Itau Social - sala Pico

“Avaliar Para Qué? O Papel da Analise Fatorial, das Vinhetas de Ancoragem e

da Escolha Forcada nas Avaliacoes de Impacto”
Coordenador: Naercio Menezes Filho (Insper e FEA-USP)

Tufi Machado Soares (SIMAVE/Caed/UFJF)
“Aplicacoes da Analise Fatorial em Avaliacoes de Impacto”

Ricardo Primi (Universidade Sao Francisco)
“Metodologia de Escolha Forcada”

Clarissa Teixeira (Fundagao Itau Social)
“Avaliacoes de Impacto: A Experiéncia da Fundacao Itau Social”

Sessao 14 - Sessao Especial Bradesco: Prémio SBE Teoria - sala Cruzeiro do Sul 2
Coordenador: Vinicius Carrasco (PUC-Rio)

Leandro Gorno (FGV-EPGE)
“Revealed preference and identification”

Ana Elisa Pereira (FGV-EESP) e Bernardo Guimaraes (FGV-EESP)
“Dynamic coordination among heterogeneous agents”

Debatedores: Jefferson Bertolai (FEA-RP/USP); Vinicius Carrasco (PUC-Rio) e Jose Heleno Faro (Insper)

sessao 15 - Public & Sovereign Debt . sala Cruzeiro do Sul 3
Coordenador: Fabio Gomes (FEA-RP/USP)

Fabio Gomes (FEA-RP/USP); Antonio Galvao (University of lowa) e
N. Kundan Kishor (University of Wisconsin-Milwaukee)
“Testing Public Debt Sustainability Using a Present-Value Model”

Thiago Curado (FGV-EESP)
“Terms of Trade, Macroeconomic Dynamics and Default Decisions”

Juliana Inhasz (Insper) e Rodrigo Bueno (FEA-USP)
“Composicao Dinamica da Divida Publica: estima¢ao em dois periodos
vs. estimacdao em horizonte infinito”

Sessiao 16 - Finance . sala Graciosa 1
Coordenador: Gustavo Araujo (Banco Central do Brasil)

Jose Valentim (Ibmec/RJ) e Gustavo Araujo (Banco Central do Brasil)
“Tail Risk, Economic Conditions and Asset Prices”

Gyorgy Varga (FCE Consulting) e Ricardo Brito (Insper)
“The Cross-Section of Expected Stock Returns in Brazil”

15:30h as 15:45h Intervalo
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15:45h as 17:30h
Sessao 17 - Conferéncia FGV-EPGE: Keynote Lecture, Bernard Salanié - sala Pico
Coordenador: Carlos da Costa (FGV-EPGE)

Bernard Salanie (Columbia University); Sokbae (Simon) e Lee (Seoul National University)
“Identifying Effects of Multivalued Treatments”

17:30h as 17:45h Café

17:45h as 19:30h

Sessiao 18 - Sessao Especial Instituto Ayrton Senna - sala Cruzeiro do Sul 1
“Préximos Passos no Monitoramento Educacional:

Avaliacao das Habilidades Socioemocionais?”

Coordenador: Diana Coutinho (Instituto Ayrton Senna)

Apresentadores: Ricardo Paes de Barros (Insper); Ricardo Primi (Universidade Sao Francisco),
Daniel Santos (FEA-RP/USP) e Mariana Zufiga Garcia (INEE-México)

Sessio 19 « Minicurso FIPE (aula 1) - sala Cruzeiro do Sul 2
Coordenador: Marcelo Mello (lbmec/RJ e UERJ)

Marcelo Mello (Ibmec/RJ e UERJ)
“Applied Modern Growth Theory”
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quinta-feira 10/12

08:30h as 10:15h

Sessao 20 - Model with Asymmetric Information - sala Graciosa 1
Coordenador: Braz Camargo (FGV-EESP)

Braz Camargo (FGV-EESP) e Paula Onuchic (FGV-EESP)
“The Risk-Incentive Trade-off in Competitive Search”

Caio Machado (FGV-EESP) e Ana Elisa Pereira (FGV-EESP)
“Bailouts and the trade-off between coordination and moral hazard”

Carlos da Costa (FGV-EPGE) e Lucas de Lima (FGV-EPGE)
“Taxation of Couples: Optimal Mechanism for Collective Households”

Sessio 21 - Econometrics - sala Cruzeiro do Sul 2
Coordenador: Eduardo Horta (UFRGS)

Jodo Marco Cunha (PUC-Rio e BNDES) e Alexandre Aguiar (PUC-Rio)
“Estimating Artificial Neural Networks with Generalized Method Moments”

Angelo Fasolo (Banco Central do Brasil) e Sergio Alves (Banco Central do Brasil)
“Not yet just another mixed frequency inference paper”

Eduardo Horta (UFRGS) e Flavio Ziegelmann (UFRGS)
“Conjugate Processes - Theory and Application to Risk Forecasting”

Fabio Fajardo (UFES) e Raphael Lima (UFES)
“A test for serial correlation based on the robust cumulative periodogram”

Sessio 22 - Labor Economics | - sala Cruzeiro do Sul 1
Coordenador: Gustavo Gonzaga (PUC-Rio)

Gustavo Gonzaga (PUC-Rio); Eduardo Fraga (Yale University) e Rodrigo Soares (FGV-EESP)
“Selection on Ability and the Early Career Growth in the Gender Wage Gap”

Miguel Foguel (IPEA)
“The Effects of Gender Segregation at the Occupation, Industry, Establishment, and Job-Cell Levels
on the Male-Female Wage Gap”

Naercio Menezes Filho (Insper e FEA-USP) e Bruno Komatsu (Insper)
“Does the Rise of the Minimum Wage Explain the Fall of Wage Inequality in Brazil?”

Sessao 23 - Inflation & Monetary Policy - salaPico
Coordenador: Osmani Guillen (Banco Central do Brasil e lbmec/RJ)

Gustavo José de Guimaraes e Souza (Banco Central do Brasil);
Helder Ferreira de Mendonca (UFF and National Counc. Scient. e Tech. Dev.) e Joaquim Andrade (UnB)
“Inflation Targeting on Output Growth: Not a false step, but keeping its finger on the pulse”

André de Nunes (UFRGS) e Marcelo Portugal (UFRGS)
“Modelo DSGE com Intermediarios Financeiros e Politica Monetaria nao Convencional”

Osmani Guillen (Banco Central do Brasil e Ibmec/RJ); Wagner Gaglianone (Banco Central do Brasil) e
Francisco Rodrigues Figueiredo (Banco Central do Brasil)
“Local Unit Root and Inflationary Inertia in Brazil”
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Sessdo 24 - Crime . sala Cruzeiro do Sul 3
Coordenador: Francisco Costa (FGV-EPGE)

Joao de Mello (Insper)
“Evaluating a National Anti-Firearm Law and Estimating the Causal Effect of Guns on Crime”

Francisco Costa (FGV-EPGE); Jodo de Faria (FGV-EPGE) e Felipe lachan (FGV-EPGE)
“Homicides and the Age of Criminal Responsibility in Brazil: A Regression Discontinuity Approach”

10:15h as 10:30h Café

10:30h as 12:15h

Sessao 25 - Conferéncia SBE ANPEC: Keynote Lecture, Lee E. Ohanian - sala Pico
Coordenador: Luis Araujo (FGV-EESP)

Lee Ohanian (University of California, Los Angeles) e Harold Cole (University of Pennsylvania)
“The Impact of Cartelization, Money, and Productivity Shocks on the International Great Depression”

12:15h as 13:45h Almoco

13:45h as 15:30h

Sessao 26 - Theory Il . salaGraciosa 1
Coordenador: Jose Heleno Faro (Insper)

Felipe lachan (FGV-EPGE) e Leandro Gorno (FGV-EPGE)
“Competition and Learning in Real Options”

Jefferson Bertolai (FEA-RP/USP) e Luiz Guilherme Scorzafave (FEA-RP/USP)
“Property rights in illicit drug markets”

Jose Heleno Faro (Insper); Efe Ok (New York University) e Gil Riella (UnB)
“Bewley ‘meet’ Gilboa and Schmeidler: Legitimate Preferences under Uncertainty”

Sessao 27 - Sessao Especial CORECON SP: Prémio SBE Macro Aplicada - sala Cruzeiro do Sul 1
Coordenador: Carlos Carvalho (PUC-Rio)

Luis Araujo (FGV-EESP) e Tai-Wei Hu (Kellogg School of Management Department of Magagerial
Economics e Decisio)
“Optimal Monetary Interventions in Credit Markets”

Tiago Cavalcanti (University of Cambridge e FGV-EESP) e Marcelo dos Santos (Insper)
“(Mis)Allocation Effects of an Overpaid Public Sector”

Debatedores: Carlos Carvalho (PUC-Rio); Raphael Corbi (FEA-USP) e Angelo Fasolo (Banco Central do Brasil)

Sessio 28 - Labor Economics Il - sala Cruzeiro do Sul 2
Coordenador: Gabriel Ulyssea (PUC-Rio)

Gabriel Ulyssea (PUC-Rio)
“Formal and Informal Firm Dynamics”

Ricardo Freguglia (UFJF); Rafael Siano (UFJF); Marcelo Arbex (University of Windsor) e Dennis O'Dea
(University of Washington)
“Network Centrality in Labor Markets and Wage Dynamics”

Renata Narita (FEA-USP) e Solange Gongcalves (IPE-USP)
“Transic¢des involuntarias de emprego e pobreza no Brasil: o papel do Programa Bolsa Familia”
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Sessio 29 - Education | - sala Cruzeiro do Sul 3
Coordenador: Fernanda Estevan (FEA-USP)

Christiane Szerman (Climate Policy Initiative e PUC-Rio) e Cecilia Machado (FGV-EPGE)
“The Effects of a Centralized College Admission Mechanism on Migration and College Enroliment:
Evidence from Brazil”

Naercio Menezes Filho (Insper e FEA-USP) e Leonardo Rosa (Stanford University e FEA- USP)
“Five Randomized Impact Assessments of a Management and
Resources Program for High Schools in Brazil”

Fernanda Estevan (FEA-USP); Louis-Philippe Morin (University of Ottawa) e
Thomas Gall (University of Southampton Louis-Philippe Morin; University of Ottawa)
“How does affirmative action without quota work? Evidence from a large Brazilian university”

Sessdo 30 - Sessao Especial IPEA - sala Pico

“Analises do Mercado de Trabalho Brasileiro sob a Otica das Transicdes”
Coordenador: Miguel Foguel (IPEA)

Ajax Moreira (IPEA); Carlos Corseuil (IPEA) e Miguel Foguel (IPEA)
“Decomposicao da Taxa de Desemprego por Tipo de Transicao no Mercado de Trabalho”

Sandro Carvalho (IPEA)
“A Dinamica da Mobilidade Setorial da Mao-de-Obra e Sua Relagao com o Aumento da Taxa de
Formalidade entre 2002 e 2012: Uma Anadlise a partir dos Fluxos de Trabalhadores”

Andre Portela (FGV-EESP) e Eduardo Zylberstajn (FGV-EESP)
“The Ins and Outs of Unemployment in a Dual Labor Market”

15:30h as 15:45h Intervalo

15h:45h as 17:30h

Sessao 31 - Sessao Especial Opportunity: Prémio SBE Financgas - salapico
Coordenador: Marcelo Portugal (UFRGS)

Marco Bonomo (Insper); Joao de Mello (Insper) e Lira Mota (FGV-EPGE)
“Short-Selling Restrictions and Returns: a Natural Experiment”

Daniel Da Mata (IPEA) e Guilherme Resende (IPEA/Government of Brazil)
“Changing the Climate for Banking: The Economic Effects of Credit in a Climate-Vulnerable Area”

Debatedores: Claudio Lucinda (FEA-RP/USP); Marcelo Portugal (UFRGS) e Flavio Ziegelmann (UFRGS)

Sessdo 32 - Sessao Especial SBE: Job Market Il - sala cruzeiro do Sul 1
Coordenador: Fernanda Estevan (FEA-USP)

Marcelo Castro (FGV-EESP); Enlinson Mattos (FGV-EESP) e Rebeca Regatieri (FGV-EESP)
“Unconditional federal transfers and fiscal interactions in Brazilian municipalities”

David Grover (London School of Economics)
“Social equity and technology diffusion:
Evidence from the British feed-in tariff for small-scale PV systems”

Breno Pietracci (PUC-Rio); Juliano Assuncao (PUC-Rio/CPI-Rio) e Priscila Souza (PUC-Rio/CPI-Rio)
“Fuelling Development: Sugarcane Expansion Impacts in Brazil”
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Sessio 33 « Education Il . sala cruzeiro do Sul 2
Coordenador: Vladimir Ponczek (FGV-EESP)

Cristine Pinto (FGV-EESP); Mauricio Chikitani (FGV-EESP) e Vladimir Ponczek (FGV-EESP)
“Peer Effect on Locus of Control”

Andrea Lepine (FEA-USP)
“School Reputation and School Choice in Brazil: a Regression Discontinuity Design”

Isabel Raposo (Fundacéao Joaquim Nabuco); Tatiane Menezes (UFPE) e

Sammara Cavalcanti Soares (FGV-EESP)

“Estimando o Efeito de Pares sobre o Desempenho Escolar: Uma Avaliacao do Critério de Divisdo de
Turmas por Idade Utilizando Regressao Descontinua”

Sessao 34 - Theory Il - sala Cruzeiro do Sul 3
Coordenador: Lucas Maestri (FGV-EPGE)

Lucas Maestri (FGV-EPGE)
“Dynamic Contracting with Limited Commitment and the Ratchet Effect”

Bruno Furtado (Ministério da Fazenda); Leandro Nascimento (UnB) e Gil Riella (UnB)
“Rational Choice with Categories”

Rafael Costa Lima (UFPE)
“Vertical restraints, information transmission and common agency”

17:30h as 17:45h Café

17:45h as 19:30h

Sessio 35 - Sessdo Especial Itau: Politica Fiscal e Monetaria - salaPico
Coordenador: llan Goldfajn (Itad Unibanco)

Apresentadores: Mansueto Almeida; Ilan Goldfajn (Itad Unibanco); Beny Parnes (SPX) e
Affonso Celso Pastore (A.C. Pastore & Associados)

Sessao 36 - Sessao Especial: Prémio SBE Micro Aplicada - sala Cruzeiro do Sul 3
Coordenador: Renata Narita (FEA-USP)

Rodrigo Soares (FGV-EESP) e Daniel Haanwinckel (University of California, Berkeley)
“A Compensating Differentials Theory of Informal Labor Markets: Quantitative Model and
Implications for a Developing Country”

Joao Paulo Pessoa (FGV-EESP)
“International Competition and Labor Market Adjustment”

Debatedores: Miguel Foguel (IPEA); Renata Narita (FEA-USP) e Jaqueline Oliveira (Clemson University)

sessao 37 - Minicurso FIPE (aula 2) - sala Cruzeiro do Sul 2
Coordenador: Marcelo Mello (lomec/RJ e UERJ)

Marcelo Mello (Ibmec/RJ e UERJ)
“Applied Modern Growth Theory”

19:30h

Cerimodnia de entrega dos prémios SBE 2015 - Sala Cruzeiro do Sul 1

20h

Assembleia Geral Ordinaria - 22 convocagdo - Sala Cruzeiro do Sul 1
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sexta-feira 11 / 12

8:30h as 10:15h

Sessao 38 - Empirical Finance Il - sala cruzeiro do Sul 1
Coordenador: Flavio Ziegelmann (UFRGS)

Marcio Laurini (FEA-RP/USP)
“A Continuous Spatio-Temporal Model for House Prices in the United States”

Flavio Ziegelmann (UFRGS) e Mariana Bartels (UFRGS)
“Value at Risk and Expected Shortfall Estimation for High Dimensional Portfolios via Factor Copulas”

Gustavo Araujo (Banco Central do Brasil) e Sérgio Ledo (Banco Central do Brasil)
“OTC Derivatives: Impacts of Regulatory Changes in the Non-Financial Sector”

Sessao 39 - Political Economy - sala Pico
Coordenador: Luis Meloni (FEA-USP)

Pedro Tepedino (PUC-Rio) e Thierry Verdier (Paris School of Economics)
“Repression and the Structure of Mass Protests”

Marcelo Sacchi de Carvalho (IPE-USP)
“Diamonds Are Forever - Long-Run Effects of Mining Institutions in Brazil”

Guilherme Amorim (UFPE) e Breno Sampaio (UFPE)
“Communication Networks and Civil Unrest: An Investigation of the “Occupy Movement” in the
United States”

Luis Meloni (FEA-USP)
“Non-democratic regimes and Elite Capture: Evidence from the Brazilian Dictatorship”

sessao 40 - Credit, Savings & Wealth - sala cruzeiro do sul 2
Coordenador: Rafael Ferreira (FEA-USP)

Diego Gomes (FGV-EPGE) e Pedro Cavalcanti Ferreira (FGV-EPGE)
“Heterogeneity of Initial Assets and Wealth Inequality”

Guido Guimaraes (FGV-EPGE) e Pedro Cavalcanti Ferreira (FGV-EPGE)
“Discount Factors, Asset Returns and Inequality”

Leopoldo Gutierre (FEA-USP) e Gabriel Madeira (FEA-USP)
“Um Estudo da Evolucao Recente de Crédito e Poupanca no Brasil a partir de Um Modelo Estrutural”

Rafael Ferreira (FEA-USP) e Aloisio Araujo (IMPA e FGV-EPGE)
“Empirical design of corporate bankruptcy law”

Sessao 41 - Environmental and Development Economics . sala Cruzeiro do Sul 3
Coordenador: Claudio Lucinda (FEA-RP/USP)

Edson Severnini (Carnegie Mellon University); Karen Clay (Carnegie Mellon University e NBER) e
Joshua Lewis (University of Montreal)
“Canary in a Coal Mine: Impact of Mid-20th Century Air Pollution on Infant Mortality and Property Values”

Francisco Luis Lima Filho (FGV-EPGE) e Francisco Costa (FGV-EPGE)
“Environmental Regulation, Technology Adoption and Structural Transformation: Evidence from
Brazilian Sugarcane Industry”

Claudio Lucinda (FEA-RP/USP) e Cristian Huse (Stockholm School of Economics)
“Kill Two Birds with One Stone? Environmental Policy Design with Multiple Targets in the Swedish
Car Market”

10:15h as 10:30h Café
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10:30h as 12:15h
Sessio 42 - Sessao Especial FGV-CLEAR & OVE-IDB - sala Cruzeiro do Sul 1

Produtividade das Firmas Brasileiras: Desempenho,
Determinantes e Avalia¢des de Programas
Coordenadores: Andre Portela (FGV-EESP e FGV-CLEAR) e Jackson De Toni (ABDI)

Jose Claudio Pires (BID)
“Avaliacao de Impacto de Programas de Desenvolvimento Produtivo de Empresas Brasileiras:
Resultados Preliminares”

Fernanda De Negri (IPEA)
“Produtividade no Brasil: Desempenho e Determinantes”

Renato da Fonseca (CNI)
“Produtividade: Desafios para a Industria”

Leonardo dos Santos (BNDES)
“Monitoramento e Avaliacdo de Efetividade no BNDES”

Samuel de Abreu Pessda (FGV-IBRE), Pedro Cavalcanti Ferreira (FGV-EPGE) e Fernando A. Veloso (FGV-IBRE)
“Distortions in the Investment Goods Sector and Productivity Decline”

Sessao 43 - Development Economics and Growth . sala Cruzeiro do sul 3
Coordenador: Jaqueline Oliveira (Clemson University)

Mdrcio V. Correa (CAEN/UFC) e Mauricio Benegas (CAEN/UFC)
“School Quality and the Composition Effect”

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”

Jaqueline Oliveira (Clemson University)
“Fertility, Migration, and Maternal Wages: Evidence from Brazil”

Sessao 44 - Monetary Policy - salaPico
Coordenador: Gabriela Medeiros (UFRGS)

Gabriela Medeiros (UFRGS); Edilean Aragon (UFPB) e Marcelo Portugal (UFRGS)
“Robust monetary policy, structural breaks, and nonlinearities in the reaction function of the Banco
Central do Brasil”

Bernardo Dutra (FGV-EESP)
“Expectativas sobre a Politica Monetaria e a conduta do Banco Central”

Marco Bonomo (Insper) e Bruno Martins (Banco Central do Brasil)
“The Impact of Government-Driven Loans in the Monetary Transmission Mechanism:
what can we learn from firm-level data?”

Sessdo 45 - Macroeconomics - sala Cruzeiro do Sul 2
Coordenador: Sergio Lago Alves (Banco Central do Brasil)

Ederson Schumanski (UFRGS) e Marcelo Portugal (UFRGS)
“Rigidez Assimétrica de Precos e Salarios no Brasil:
Uma Abordagem DSGE com o Uso do Filtro de Particulas)”

Raphael Ornellas (PUC-Rio e Banco Brasil Plural)
“A model of household’s inflation expectation”

Sergio Lago Alves (Banco Central do Brasil)
“Labor markets in heterogenous sectors”

Sessao 46 - Environmental and Energy Economics - sala: Graciosa 1
Coordenador: Paula Pereda (FEA-USP)

Amanda Schutze (PUC-Rio); Juliano Assuncdo (PUC-Rio/CPI-Rio) e Leonardo Rezende (PUC-Rio)
“Elasticidade Preco da Demanda Residencial de Energia Elétrica no Brasil”

Paula Pereda (FEA-USP) e Jaqueline Oliveira (Clemson University)
“The Value of Brazilian Climate: New Evidence from a Spatial Equilibrium Model with Tw”
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Comité de Selecao de Trabalhos

Coordenacao

Alexandre Barros da Cunha
UFRJ

Rudi Rocha de Castro
UFRJ

Macroeconomia Aplicada

Felipe Saraiva lachan
FGV-EPGE

Ricardo Dias Brito
Insper

Fernanda Nechio
Federal Reserve Bank of San Francisco

Fabio Augusto Reis Gomes
FEA-RP/USP

Microeconomia Aplicada

Marcos Yamada Nakaguma
FEA/USP

Dimitri Szerman
PUC-Rio e Climate Policy Initiative

Jodo Paulo Pessoa
FGV-EESP

Cecilia Machado
FGV-EPGE

Econometria

Guilherme Moura
UFSC

Pedro CL Souza
PUC-Rio

Marcelo Savino Portugal
UFRGS

Financas

Rafael Matta
University of Amsterdam

Igor Cunha
Nova School of Business & Economics

Jefferson Duarte
Rice University

Teoria Econémica

Leandro Nascimento
UnB

Jefferson Donizeti Pereira Bertolai
FEA-RP/USP

Leandro Gorno
FGV-EPGE
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Prémio SBE 2015

Comissao Julgadora

Macroeconomia Aplicada

Angelo Marsiglia Fasolo
Banco Central do Brasil

Carlos Viana de Carvalho
PUC-Rio

Raphael Corbi
FEA/USP

Microeconomia Aplicada

Jaqueline Oliveira
Clemson University

Miguel Foguel
IPEA

Renata Narita
FEA/USP

Teoria Econémica

Jefferson Donizeti Pereira Bertolai
FEA-RP/USP

José Heleno Faro
Insper

Vinicius Carrasco
PUC-Rio

Financas

Claudio Lucinda
FEA-RP/USP

Flavio Ziegelmann
UFRGS

Marcelo Portugal
UFRGS

Econometria

Fabio Gomes
FEA-RP/USP

Marcio Laurini
FEA-RP/USP

Rodrigo De Losso da Silveira Bueno
FEA/USP
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