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28 Peer	Effects	and	Academic	Performance	in	Higher	Education:	A	Regression	Discontinuity	Design	
Approach Jose	Carvalho	(CAEN/UFC)	e	Diego	André	(UFRN	e	CAEN/UFC)
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70 Sleep	Deprivation	and	Diabetes:	A	Regression-Discontinuity	Approach Weily	Toro	Machado	(UNEMAT),	Guilherme	Amorim	(UFPE),	Lucas	Emanuel	(UFPE)	e	Breno	Sampaio	(UFPE)
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166 Trade	Liberalization	and	Third-Market	Effects Emanuel	Ornelas	(FGV/EESP)	e	Fabrice	Defever	(University	of	Nottingham)
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75 Exchange	Rate	Pass-Through	in	Brazil:	a	Markov	Switching	DSGE	Estimation	for	the	Inflation	
Targeting	Period	(2000-2015) Fabrizio	Marodin	(University	of	California	Irvine)	e	Marcelo	Portugal	(UFRGS)
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181 Accounting	for	the	Choice	of	Exchange	Rate	Regimes Raphael	Ornellas	(Banco	Brasil	Plural),	Carlos	Viana	de	Carvalho	(BCB	e	PUC-Rio)	e	Eduardo	Zilberman	(PUC-Rio)	
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17 Quantile	regression	methods	for	first-price	auction:	a	signal	approach Nathalie	Gimenes	(FEA/USP)	e	Emmanuel	Guerre	(Queen	Mary	University	of	London)

19 Measurement	Errors	in	Quantile	Regression	Models Sergio	Firpo	(Insper),	Antonio	Galvao	(University	of	Iowa)	e	Suyong	Song	(University	of	Iowa)

24 Inference	in	Differences-in-Differences	with	Few	Treated	Groups	and	Heteroskedasticity Bruno	Ferman	(FGV/EESP)	e	Cristine	Pinto	(FGV/EESP)

30 Revisiting	the	Synthetic	Control	Estimator Bruno	Ferman	(FGV/EESP)	e	Cristine	Pinto	(FGV/EESP)
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62 Economically	motivated	forecast	combinations João	Caldeira	(UFRGS),	Guilherme	Moura	(UFSC)	e	Andre	Santos	(UFSC)

78 Detecting	Co-Movements	in	Asymmetric	Cycles:	A	Noncausal	Time	Series	Approach Alain	Hecq	(Maastricht	University)

116 Identification	of	Counterfactuals	in	Dynamic	Discrete	Choice	Models Eduardo	Souza-Rodrigues	(University	of	Toronto),	Myrto	Kalouptsidi	(Princeton)	e	Paul	Scott	(Toulouse	School	of	
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127 A	method	for	identifying	aggregate	credit	supply	and	demand	parameters	using	heteroskedasticity:	
an	application	for	Brazil Christiano	Coelho	(IBMEC-RJ),	João	De	Mello	(Insper),	Marcio	Garcia	(PUC-Rio)	e	Roberto	Rigobon	(MIT)
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38 Liquidity	Runs Rafael	Matta	(University	of	Amsterdam)	e	Enrico	Perotti	(University	of	Amsterdam	e	CEPR)

71 Risk	premia	estimation	in	Brazil:	wait	until	2041 Elias	Cavalcante	Filho	(FEA/USP),	Bruno	Cara	Giovannetti	(FEA/USP),	Fernando	Daniel	Chague	(FEA/USP)	e	Rodrigo	De	
Losso	Silveira	Bueno	(FEA/USP)

87 Consumption-Wealth	Ratio	and	Expected	Stock	Returns:	Evidence	from	Panel	Data	on	G7	Countries Andressa	de	Castro	(Banco	Itau)	e	João	Victor	Issler	(EPGE/FGV)

92 Rollover	risk	and	the	social	value	of	credibility Ana	Elisa	Pereira	(FGV/EESP)

109 Semi-Parametric	Entropic	Estimation	of	State	Price	Densities	Implicit	in	Interest	Rate	Derivatives Rafael	Azevedo	(UFPE/PIMES)	e	Caio	Almeida	(EPGE/FGV)

111 Portfolio	efficiency	tests	with	conditioning	information	-	Comparing	GMM	and	GEL	estimators Caio	Vigo	Pereira	(FEA-RP/USP)	e	Márcio	Laurini	(FEA-RP/USP)

117 The	Role	of	Taxes	and	the	Interdependence	Among	Corporate	Financial	Policies:	Evidence	from	a	
Natural	Experiment Jefferson	Colombo	(UFRGS)	e	João	Caldeira	(UFRGS)

120 Expectation	Errors	in	the	Foreign	Exchange	Market Alex	Ferreira(FEA-RP/USP),	Michael	Moore	(Warwick	Business	School)	e	Satrajit	Mukherjee(Ghent	University)

124 Payout	decisions	and	families:	a	study	of	Brazilian	listed	firms Cristiano	Costa	(Unisinos),	Fernando	Galdi	(FUCAPE),	Roberto	Pinheiro	(Federal	Reserve	Bank	of	Cleveland)	e	Fabio	
Motoki	(FUCAPE)

136 High	Frequency	Tail	Risk Caio	Almeida	(FGV/EPGE),	Kym	Ardison	(FGV/EPGE)	e	René	Garcia	(University	of	Montreal)

137 State-controlled	companies	and	political	risk:	Evidence	from	the	2014	Brazilian	election Augusto	Carvalho	(FGV/EESP)	e	Bernardo	Guimaraes	(FGV/EESP)

162 Credit	Suply,	Liquidity,	and	house	prices	-	Evidence	from	a	regulatory	change	in	the	Brazilian	market Marina	Gontijo	(FGV/EPGE),	Felipe	Iachan	(EPGE/FGV)	e	João	Manuel	Mello	(Insper)

169 A	Note	on	the	Estimation	of	Disaster	Models	with	GEL	Estimators Diego	Brandão	(FGV/EPGE),	Caio	Almeida	(FGV/EPGE)	e	René	Garcia	(EDHEC	Business	School)

172 The	Choice	Channel	of	Financial	Innovation Felipe	Iachan	(FGV/EPGE),	Plamen	Nenov	(BI)	e	Alp	Simsek	(MIT)
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4 Education	quality	and	non-convergence Danilo	P.	Souza	(FEA/USP)	e	Mauro	Rodrigues	(FEA/USP)

55 Public	versus	Secret	Voting	in	Committees Marcos	Yamada	Nakaguma	(FEA/USP)	e	Andrea	Mattozzi	(European	University	Institute)
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98 Heterogeneous	Present-bias	and	Optimal	Taxation	of	Health	and	Education Marcelo	Arbex	(University	of	Windsor)	e	Enlinson	Mattos	(FGV/EESP)

102 Who	Becomes	the	Winner?	Effects	of	Venture	Capital	on	Firms'	Innovative	Incentives	-	A	Theoretical	
Investigation Bipasa	Datta	(University	of	York)	e	Matthew	Beacham	(University	of	York)

110 Capital	Taxation	in	a	Many-Sector	Economy Alexandre	B.	Cunha	(UFRJ)

130 A	strict	expected	multi-utility	theorem Leandro	Gorno	(FGV/EPGE)

134 Bargained	Haircuts	and	Debt	Policy	Implications Rafael	Santos	(FGV	e	BCB),	Marcia	Leon	(BCB)	e	Aloisio	Araujo	(FGV/EPGE)

138 A	Positive	Theory	of	Red	Tape Braz	Camargo	(FGV/EESP)	e	Guilherme	Stein	(FGV/EESP)

144 Selecting	Arbitrators	with	rules	of	k	names Salvador	Barberà	(Universitat	Autònoma	de	Barcelona)	e	Danilo	Santa	Cruz	Coelho	(IPEA)

168 Access	to	Technical	&	Vocational	Education	and	Training	and	labour	market	outcomes:	a	theoretical	
approach	based	on	job	market	signalling Alexandre	Rabelo	(UFJF),	Flávia	Chein	(UFJF)	e	Daniel	Monte	(FGV/EESP)

197 Earmarked	Credit	and	Misallocation Gabriel	Madeira	(FEA/USP)	e	Fernando	Kuwer	(FEA/USP)


