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Teaching and Research Interests

Department Department of Quantitative Methods for Management and Economics

o Evaluation of investment projects, specifically, r&d projects and projects related to the ownership of

patents, lands or natural resources.
o Optimization.
o Data Science.

o Problems of Logistics.

Qualifications

Type Course
Doutoramento Estatistica e Investigagdo
Operacional
Mestrado Estatistica e Investigagdo
Operacional
Licenciatura Estatistica e Investigagdo
Operacional

Academic activities

Courses
Introduction to Data Science

Institution

Faculdade de Ciéncias - UL

Faculdade de Ciéncias - UL

Faculdade de Ciéncias - UL

Year

2008

1993

1989
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http://www.degois.pt/visualizador/curriculum.jsp?key=1647927050829325
http://orcid.org/0000-0001-5000-0832
http://www.scopus.com/authid/detail.url?authorId=35226219100
https://ciencia.iscte-iul.pt/authors/anabela-ribeiro-dias-da-costa
https://fenix.iscte-iul.pt/disciplinas/03583/2019-2020/2-semestre/fuc

Introduction to Data Science
Operation Research
Project Evaluation Methods (Coordinator)

Optimization

Supervisions

Master Thesis
Mariana Bras de Moura Duarte Miranda, "Uma Rede de Transportes Multimodal entre a China e a Europa",
Anabela Ribeiro Dias da Costa, Master Thesis, Concluido, 2019

Marcos André Pais Henriques , "Arvores de Decis&o e Redes Neuronais: Aplicacdo a Web Mining", Anabela
Ribeiro Dias da Costa, Master Thesis, Concluido, 2010

Ana Margarida Gomes Alexandre , "Customer Lifetime Value na Banca", Anabela Ribeiro Dias da Costa, Master
Thesis, Concluido, 2009

Final Project

Jorge Filipe Almeida Correia, "A Decision Support Tool for Retail Product Assortment.", Anabela Ribeiro Dias da
Costa, Final Project, Concluido, 2011

Scientific Activities

Scientific Articles in International Journals

Costa, A. & Paixao, J. P. (2014). A dynamic programming approach for evaluating a portfolio of R&D projects
with a budget. SOP Transactions on Applied Mathematics. 1 (2), 126-140, Ciéncia-1UL

Costa, A. & Paixao, J. P. (2010). An approximate solution approach for a scenario-based capital budgeting
model. Computational Management Science. 7 (3), 337-353, Ciéncia-lUL, Indexada (SCOPUS)

Conference Proceedings

Costa, A., Correia, J. & Ferreira, A. (2013). A decision support tool for retail product assortment. In Hotniar
Siringoringo, Gunadarma University, Indonesia. Raul M. S. Laureano, Instituto Universitario de Lisboa, (ISCTE-
IUL), Portugal. Alvaro A. Rosa, Instituto Universitario de Lishoa, (ISCTE-IUL), Portugal (Ed.), Proceedings of the
5th Annual Global Management Conference 2013. (pp. 1-13). Lisboa: ISCTE-IUL., Ciéncia-lUL

Costa, A., Paixao, J.P & Branco, I. (1995). Vehicle Scheduling Problem with Multiple Type of Vehicles and a
Single Depot. In Joachim R. Daduna; Isabel Branco; José M. Pinto Paixao (Ed.), Computer-aided transit
scheduling: proceedings of the Sixth International Workshop on Computer-aided Scheduling of Public Transport.
(pp. 115-129). Lisboa: Springer., Ciéncia-lUL

International Communications

Oral Presentation
Costa, A. & Paixao, J. P. (2016). Surrogate Constraint Relaxations for a Capital Budgeting Model with the
Option to Defer. CO 2016 - International Symposium on Combinatorial Optimisation 2016., Ciéncia-1UL

Costa, A. & Paix&o, J.P (2014). A Comparison of Surrogate Relaxations for a Capital Budgeting Model. 11th
International Conference on Computational Management Science., Ciéncia-lUL

Costa, A. & Paixao, J.P (2013). Optimal decision policy and budget allocation for a R&D portfolio. EURO-
INFORMS 2013., Ciéncia-lUL

Costa, A., Correia, J. & Ferreira, A. (2013). A decision support tool for retail product assortment. Global
Management Conference., Ciéncia-lIUL

Paix&o, J.P & Costa, A. (2013). Surrogate constraint normalization rules for a capital budgeting model. EURO-
INFORMS 2013., Ciéncia-lUL

Costa, A. & Paixao, J.P (2012). Different approaches for evaluating a portfolio of R&D projects. EURO 2012.,
Ciéncia-lUL
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https://fenix.iscte-iul.pt/disciplinas/03583/2019-2020/1-semestre/fuc
https://fenix.iscte-iul.pt/disciplinas/IO/2019-2020/1-semestre/fuc
https://fenix.iscte-iul.pt/disciplinas/02533-1/2019-2020/1-semestre/fuc
https://fenix.iscte-iul.pt/disciplinas/L5023/2019-2020/2-semestre/fuc
https://ciencia.iscte-iul.pt/id/ci-pub-19817
https://ciencia.iscte-iul.pt/id/ci-pub-6157
https://ciencia.iscte-iul.pt/id/ci-pub-13294
https://ciencia.iscte-iul.pt/id/ci-pub-6302
https://ciencia.iscte-iul.pt/id/ci-pub-31939
https://ciencia.iscte-iul.pt/id/ci-pub-19813
https://ciencia.iscte-iul.pt/id/ci-pub-12982
https://ciencia.iscte-iul.pt/id/ci-pub-13014
https://ciencia.iscte-iul.pt/id/ci-pub-12984
https://ciencia.iscte-iul.pt/id/ci-pub-9077

Costa, A. & Paixao, J.P (2012). A Surrogate Constraint Approach for a Scenario-based Capital Budgeting
Model. CO12-International Symposium on Combinatorial Optimization., Ciéncia-lUL

Cortinhal, M.J, Costa, A., Lopes, M. J. & Nunes, Ana Catarina (2012). An integer mixed linear programming
model for an intermodal integrated supply chain network design. CO2012 - International Symposium on
Combinatorial Optimization 2012., Ciéncia-lUL

Paixao, J.P & Costa, A. (2012). A Surrogate Constraint Approach for a Scenario-based Capital Budgeting
Model. EURO 2012., Ciéncia-lUL

Costa, A. & Paix&o, J.P (2011). Heuristic algorithm for a scenario-based capital budgeting model. AIRO 2011.,
Ciéncia-lUL

Cortinhal, M.J., Costa, A. R., Lopes, M. J. & Nunes, Ana Catarina (2011). An extended model for logistic
network design. AIRO 2011 - 42nd Annual Conference of the Italian Operational Research Society., Ciéncia-1UL

Costa, A. & Paixao, J.P (2011). An alternative approach for a scenario-based capital budgeting model.
Optimization 2011., Ciéncia-lUL

Cortinhal, M. J., Costa, A. R., Lopes, M. J. & Nunes, Ana Catarina (2011). A model for an extended intermodal
logistic network design. EWGLA XIX - 19th EURO Working Group on Location Analysis., Ciéncia-lUL

Costa, A. & Paixdo, J.P (2010). Comparison of two approaches for evaluating a portfolio of R&D projects with a
budget constraint. EURO 2010., Ciéncia-lUL

Costa, A. & Paixao, J.P (2007). An Investment Decision Model for a Portolio of R&D projects with a Budget
Constraint. XLI Euro Working Group on Financial Modelling Meeting., Ciéncia-lUL

Costa, A. & Paixao, J.P (2007). An Investment Decision Model for a portfolio of R&D projects with a budget
constraint. APFA 6 - 6th International Conference Applications of Physics in Financial Analysis ., Ciéncia-IUL

Costa, A. & Paixdo, J.P (2007). An Investment Decision Model for a portfolio of R&D projects. Optimization
2007., Ciéncia-luL

Costa, A. & Paixao, J.P (2006). A real options approach for evaluating a portfolio of R&D projects with a budget
constraint. EURO XXI ., Ciéncia-lUL

National Communications

Invited

Cortinhal, M. J., Costa, A., Lopes, M. J. & Nunes, Ana Catarina (2012). An intermodal integrated supply chain
network design. Encontros de 10., Ciéncia-lUL

Panel / Poster

Ramos, F., Costa, A., Mendes, D. A. & Mendes, V. (2018). Forecasting financial time series: a comparative
study. JOCLAD 2018, XXIV Jornadas de Classificagao e Analise de Dados., Ciéncia-lIUL

Oral Presentation
Costa, A., Mendes, D. A, Ramos, F. & Mendes, V. (2018). Forecasting financial time series: a comparative
study. 102018 - XIX Congresso da APDIO 2018., Ciéncia-lUL

Costa, A. & Paixao, J. P. (2017). Heuristic algorithms for a capital budgeting problem with the option to defer.
Congresso da APDIO - 10 2017., Ciéncia-IUL

Costa, A. & Paixdo, J. P. (2015). Surrogate Relaxations Approaches for a Capital Budgeting Model. Congresso
da APDIO - 10 2015., Ciéncia-lUL

Costa, A. & Paixdo, J.P (2013). Management of a R&D portfolio: a 0-1 integer linear programming model.
Congresso da APDIO - 10 2013., Ciéncia-IUL

Costa, A. & Paixéao, J.P (2011). Solugdes Aproximadas para Avaliar uma Carteira de Projectos 1&D sujeita a
Restricdo Or¢camental. 15° Congresso da APDIO (Associacao Portuguesa de Investigagdo Operacional) - 1O
2011., Ciéncia-lUL

Alexandre, A. M. & Costa, A. (2010). Customer Lifetime Value: Aplicagdo numa Instituicdo Bancéaria. JOCLAD
2010-XVIl Jornadas de Classificacdo e Andlise de Dados., Ciéncia-IUL

Costa, A. & Paixdo, J.P (2009). Uma Aproximagado para um Modelo de Investimento, baseado em cenarios,
com Restrigdo Orgcamental. 10 2009., Ciéncia-lUL
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https://ciencia.iscte-iul.pt/id/ci-pub-9079
https://ciencia.iscte-iul.pt/id/ci-pub-7204
https://ciencia.iscte-iul.pt/id/ci-pub-9078
https://ciencia.iscte-iul.pt/id/ci-pub-6301
https://ciencia.iscte-iul.pt/id/ci-pub-6187
https://ciencia.iscte-iul.pt/id/ci-pub-6300
https://ciencia.iscte-iul.pt/id/ci-pub-6184
https://ciencia.iscte-iul.pt/id/ci-pub-9080
https://ciencia.iscte-iul.pt/id/ci-pub-10411
https://ciencia.iscte-iul.pt/id/ci-pub-10416
https://ciencia.iscte-iul.pt/id/ci-pub-10414
https://ciencia.iscte-iul.pt/id/ci-pub-10417
https://ciencia.iscte-iul.pt/id/ci-pub-9447
https://ciencia.iscte-iul.pt/id/ci-pub-49517
https://ciencia.iscte-iul.pt/id/ci-pub-54303
https://ciencia.iscte-iul.pt/id/ci-pub-44154
https://ciencia.iscte-iul.pt/id/ci-pub-25397
https://ciencia.iscte-iul.pt/id/ci-pub-12979
https://ciencia.iscte-iul.pt/id/ci-pub-6299
https://ciencia.iscte-iul.pt/id/ci-pub-9083
https://ciencia.iscte-iul.pt/id/ci-pub-9081

Costa, A. & Paixéao, J.P (2006). Aplicacéo da Teoria das Opg¢8es Reais para avaliar uma carteira de projectos
I1&D com uma restri¢cdo or¢gamental. IO 2006 - 12° Congresso da APDIO., Ciéncia-IUL

Other Activities

Academic Management Positions

Coordenadora da unidade curricular Métodos de Avaliagcao de Projetos (2014/2014)
Coordenadora da unidade curricular Métodos de Avaliagdo de Projetos (2015/2015)
Coordenadora da unidade curricular Métodos de Avaliagdo de Projetos (2015/2015)
Coordenadora da unidade curricular Métodos de Avaliagdo de Projetos (2016/2016)
Coordenadora de programas de intercambio da Licenciatura em Gestéo (2016/2018)
Coordenadora da unidade curricular Investigacdo Operacional (2017/2017)
Coordenadora da unidade curricular Métodos de Avaliacdo de Projetos (2017/2017)
Coordenadora de programas de intercambio da Licenciatura em Gestao (2018/2020)
Coordenadora da unidade curricular Investigacdo Operacional (2018/2018)
Coordenadora da unidade curricular Métodos de Avaliacdo de Projetos (2018/2018)
Coordenadora do 3° Ano da Licenciatura em Gestéo (2019/2020)

Coordenadora da unidade curricular Métodos de Avaliagcao de Projetos (2019/2019)

(c) ibs.iscte-iul.pt/en // 2020-03-13
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https://ciencia.iscte-iul.pt/id/ci-pub-10418

