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Teaching and Research Interests

o Asset pricing with heterogeneous information

« Information economics

Qualifications

Type Course
Doutoramento Financas
Mestrado Financas
Licenciatura Economia

Academic activities

Courses
Risk Management (Coordinator)

Financial Management Il (Coordinator)
Investments

Financial Options (Coordinator)

Supervisions

Institution

Carnegie Mellon University

ISCTE-IUL - Instituto Superior Ciéncias Trabalho e
da Empresa

Universidade Algarve

Year

2009
2003

2001
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https://fenix.iscte-iul.pt/disciplinas/L0618-1/2019-2020/1-semestre/fuc
https://fenix.iscte-iul.pt/disciplinas/L0646/2019-2020/2-semestre/fuc
https://fenix.iscte-iul.pt/disciplinas/M2405/2019-2020/1-semestre/fuc

Master Thesis

Guilherme Sousa Falcdo Duarte Banhudo, "Otimizagao Adaptativa da Politica de Valor de Risco: Uma
Abordagem para Minimizar a Cobranga de Capital", Anténio Manuel Rodrigues Guerra Barbosa, Master Thesis,
Concluido, 2019

Vladimir Krecmer, "Volatilidade implicita: Podemos melhorar modelos VaR?", Antonio Manuel Rodrigues Guerra
Barbosa, Master Thesis, Concluido, 2018

Tomé Domingos Gomes, "Atividade de espaculacéo e cobertura de risco nos mercados de Futuros, relagao
com volatilidade e efeitos de causalidade.", Antonio Manuel Rodrigues Guerra Barbosa, Master Thesis,
Concluido, 2018

Ricardo Jo&o da Silva Gouveia, "Abordagem Saddle-point: avaliacdo de modelos de VaR na presenca de
perdas extremas”, Anténio Manuel Rodrigues Guerra Barbosa, Master Thesis, Concluido, 2018

Mario Rui dos Santos Seixas, "Optimal Value-at-Risk Policy: A model for minimizing the daily capital charge",
Antonio Manuel Rodrigues Guerra Barbosa, Master Thesis, Concluido, 2016

Telma Catarina Martins Gongalves, "A Liquidez do Mercado Acionista Antecipa o Ciclo Econémico na Europa?",
Antonio Manuel Rodrigues Guerra Barbosa, Master Thesis, Concluido, 2015

Li Zongyuan, "Does Contagion Really Matter? Real role of Greece in the sovereign bond crisis.", Antonio
Manuel Rodrigues Guerra Barbosa, Master Thesis, Concluido, 2015

Susana de Jesus Morais Queiroga Ferreira Amaral, "Saude, espiritualidade e sentido: producéo de cuidados
em contexto hospitalar”, Anténio Manuel Rodrigues Guerra Barbosa, Master Thesis, Concluido, 2013

Ricardo Noutel de Matos Correia, "Can Reversal be Explained by Post-Earnings Announcement Drift or
Momentum?", Anténio Manuel Rodrigues Guerra Barbosa, Master Thesis, Concluido, 2012

Final Project

André Rodrigues Seatra Camelo, "Stochastic Evaluation of Deepwater Oil Prospects in Portugal using Monte
Carlo Simulation", Antonio Manuel Rodrigues Guerra Barbosa, Final Project, Concluido, 2013

Raquel Costa Carvalho Ruivo, "Backtesting VaR Models - An application to Caixa Geral de Depésitos"”, Antonio
Manuel Rodrigues Guerra Barbosa, Final Project, Concluido, 2012

Dissertacdo de mestrado

Guilherme Sousa Falcdo Duarte Banhudo, "Optimal VaR Disclosure under the Basel Il Accords ", Anténio
Manuel Rodrigues Guerra Barbosa, Dissertacdo de mestrado, Registado, 2019

Scientific Activities

Conference Proceedings

Barbosa, A. (2012). Manipulation and Information Acquisition. 2012 Portuguese Finance Network. 1-51, Ciéncia-
UL

Barbosa, A. (2012). Differential Interpretation of Information and the Post-Announcement Drift: A Story of
Consensus Learning. 2012 Portuguese Finance Network. 1-54, Ciéncia-lUL

Barbosa, A. (2012). Manipulation and Information Acquisition. 2012 Midwest Finance Association Annual
Meeting. 1-51, Ciéncia-IUL

Working Papers

Barbosa, A. (2019). Optimal Learning, Overvaluation and Overinvestment. MPRA working Paper No. 97411.,
Ciéncia-lUL

Barbosa, A. (2019). The Role of Information in the Discrepancy Between Average Prices and Expectations.
MPRA working Paper No. 97416., Ciéncia-1UL

Barbosa, A. & Correia, R. (2019). Can Post-Earnings Announcement Drift and Momentum Explain Reversal?.
MPRA working Paper No. 97458., Ciéncia-lUL

Barbosa, A. & Seixas, M. (2019). Optimal Value-at-Risk Disclosure. MPRA working Paper No. 97526., Ciéncia-
IUL
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https://ciencia.iscte-iul.pt/public/pub/id/8627
https://ciencia.iscte-iul.pt/public/pub/id/8627
https://ciencia.iscte-iul.pt/public/pub/id/8626
https://ciencia.iscte-iul.pt/public/pub/id/6545
https://ciencia.iscte-iul.pt/id/ci-pub-63811
https://ciencia.iscte-iul.pt/id/ci-pub-64248
https://ciencia.iscte-iul.pt/id/ci-pub-64249
https://ciencia.iscte-iul.pt/id/ci-pub-64304
https://ciencia.iscte-iul.pt/id/ci-pub-64304

Barbosa, A. (2011). Differential Interpretation of Information and the Post-Announcement Drift: A Story of
Consensus Learning. Social Science Research Network Working Paper Series. 1-55, Ciéncia-IUL

International Communications

Oral Presentation

Barbosa, A. (2012). Manipulation and Information Acquisition. 2012 Midwest Finance Association Conference.,
Ciéncia-lUL

Barbosa, A. (2012). Differential Interpretation of Information and the Post-Announcement Drift: A Story of
Consensus Learning. 2012 European Financial Management Association Conference., Ciéncia-lUL

Barbosa, A. (2012). Manipulation and Information Acquisition. 2012 Eastern Finance Association Conference.,
Ciéncia-lUL

Barbosa, A. (2012). Manipulation and Information Acquisition. « 2012 Financial Management Association
European Conference., Ciéncia-lUL

Barbosa, A. (2011). Differential Interpretation of Information and the Post-Announcement Drift: A Story of
Consensus Learning. 2011 Midwest Finance Association Annual Meeting., Ciéncia-IUL

Barbosa, A. (2011). Manipulation and Information Acquisition. European Financial Management Association
2011 Annual Meetings., Ciéncia-l1UL

Barbosa, A. (2011). Differential Interpretation of Information and the Post-Announcement Drift: A Story of
Consensus Learning. 2011 Financial Management Association European Conference ., Ciéncia-1UL

Barbosa, A. (2011). Differential Interpretation of Information and the Post-Announcement Drift: A Story of
Consensus Learning. 2011 Eastern Finance Association Annual Meetings., Ciéncia-lIUL

National Communications

Oral Presentation

Barbosa, A. (2012). Differential Interpretation of Information and the Post-Announcement Drift: A Story of
Consensus Learning. 2012 Portuguese Finance Network., Ciéncia-lUL

Barbosa, A. (2012). Manipulation and Information Acquisition. 2012 Portuguese Finance Network., Ciéncia-IUL

Other Activities

Academic Management Positions
Director do Departamento de Financas (2014/2018)

Presidente da Comissdo Permanente da Comisséo Cientifica do Departamento de Finangas (2014/2018)
Membro da Comissédo Permanente da Comissédo Cientifica da Escola de Gestao (2014/2018)
Coordenador da unidade curricular Op¢des Financeiras (2014/2014)

Coordenador da unidade curricular Andlise de Risco de Mercado (2014/2014)

Coordenador da unidade curricular Seminario de Especializacdo em Financas | (2014/2014)
Coordenador da unidade curricular Op¢des Financeiras (2015/2015)

Coordenador da unidade curricular Gestao de Risco (2015/2015)

Coordenador da unidade curricular Investimentos Il (2015/2015)

Coordenador da unidade curricular Seminario de Especializagdo em Financas Il (2015/2015)
Coordenador da unidade curricular Seminario de Especializagdo em Financas Il (2016/2016)
Coordenador da unidade curricular Gestao de Risco (2016/2016)

Coordenador da unidade curricular Investimentos Il (2016/2016)

Coordenador da unidade curricular Op¢des Financeiras (2016/2016)

Coordenador da unidade curricular Investimentos 1l (2017/2017)
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https://ciencia.iscte-iul.pt/id/ci-pub-6541
https://ciencia.iscte-iul.pt/public/pub/id/8621
https://ciencia.iscte-iul.pt/public/pub/id/8623
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https://ciencia.iscte-iul.pt/public/pub/id/6537
https://ciencia.iscte-iul.pt/public/pub/id/6540
https://ciencia.iscte-iul.pt/public/pub/id/6539
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Coordenador da unidade curricular Gesté@o Financeira Il (2017/2017)

Coordenador da unidade curricular Opgdes Financeiras (2017/2017)

Coordenador da unidade curricular Gestao de Risco (2017/2017)

Membro do Plenario do Conselho Cientifico do ISCTE-IUL (2017/2019)

Presidente da Comissdo Permanente da Comisséo Cientifica do Departamento de Finangas (2018/2022)
Membro da Comissédo Permanente da Comissédo Cientifica da Escola de Gestao (2018/2022)
Director do Departamento de Financas (2018/2022)

Coordenador da unidade curricular Gestédo Financeira Il (2018/2018)

Coordenador da unidade curricular Investimentos 11 (2018/2018)

Coordenador da unidade curricular Op¢des Financeiras (2018/2018)

Coordenador da unidade curricular Gestao de Risco (2018/2018)

Coordenador da unidade curricular Gestao de Risco (2019/2019)

Coordenador da unidade curricular Gestao Financeira Il (2019/2019)

Coordenador da unidade curricular Op¢des Financeiras (2019/2019)

Coordenador da unidade curricular Gestao do Risco de Mercado (2020/2020)

Coordenador da unidade curricular Gestao de Risco (2020/2020)

(c) ibs.iscte-iul.pt/en // 2020-03-13
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