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Interesses de Ensino e Investigacao

o Econometria dos Mercados Financeiros
« Modelos de transi¢é@o suaves
« Modelos Global VAR

o Cointegracao de series temporais

Qualificagbes

Tipo Programa Instituicdo Ano
Doutoramento Gestéo ISCTE-IUL - Instituto Superior Ciéncias 2005
Trabalho e da Empresa
Mestrado Ciéncias Empresariais ISCTE-IUL - Instituto Superior Ciéncias 1997
Trabalho e da Empresa
Licenciatura Organizagéo e Gestdo de ISCTE-IUL - Instituto Superior Ciéncias 1994
Empresas Trabalho e da Empresa

Atividades Académicas

Unidades curriculares
Econometria dos Mercados Financeiros

Orientagcdes
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http://www.degois.pt/visualizador/curriculum.jsp?key=4407889375560749
http://orcid.org/0000-0001-8516-9929
https://ciencia.iscte-iul.pt/authors/nuno-rafael-barbosa-de-jesus-ferreira
https://fenix.iscte-iul.pt/disciplinas/M7606/2017-2018/1-semestre/fuc

Dissertacdo de mestrado

Bernardo Maria Mestre Acacio Lopes, "Mercado Bolsista e a sua Integragdo para os Mercados da Zona
EuroMercado Bolsista e a sua Integracao para os Mercados da Zona Euro”, Nuno Rafael Barbosa de Jesus
Ferreira, Dissertacéo de mestrado, Concluido, 2017

Tomas Coutinho Grosso de Oliveira Salen, "Market Timing and Selectivity: Na Empirical Investigation of
European Mutual Fund Performance ", Nuno Rafael Barbosa de Jesus Ferreira, Dissertacdo de mestrado,
Concluido, 2016

Projecto final

Frederico Freire de Barbosa Bacelar de Meireles, "Qual o Impacto do Servico M4O no Mercado das
Telecomunicages e na Lideranca da PT?", Nuno Rafael Barbosa de Jesus Ferreira, Projecto final, Concluido,
2015

Dissertacao de mestrado

Diogo Lopes Pinheiro, "Fusdes e Aquisicdes Transnacionais: uma analise empirica do caso Arcelor Mittal",
Nuno Rafael Barbosa de Jesus Ferreira, Dissertagado de mestrado, Concluido, 2012

Atividades Cientificas

Artigos Cientificos em Revistas Internacionais

Oliveira, L., Salen, T., Curto, J. D. & Ferreira, N. (2019). Market timing and selectivity: an empirical investigation
of European mutual fund performance. International Journal of Economics and Finance. 11 (2), Ciéncia-lUL

Ferreira, N. (2018). Macro-financial linkages between emergent and sustainable economies in a context of the
European sovereign debt crisis. Archives of Business Research. 6 (8), 109-121, Ciéncia-lUL

Oliveira, M. M., Camanho, A. S., Walden, J. B., Miguéis, V. L., Ferreira, N. B. & Gaspar, M. B. (2017).
Forecasting bivalve landings with multiple regression and data mining techniques: the case of the Portuguese
artisanal dredge fleet. Marine Policy. 84, 110-118, Ciéncia-lUL, Indexada (SCOPUS/ISI)

Ferreira, N. B. & Oliveira, M. M. (2016). Portfolio efficiency analysis with SFA: the case of PSI-20 companies.
Applied Economics. 48 (1), 1-6, Ciéncia-IUL, Indexada (SCOPUS/ISI)

Ferreira, N. & Souza, A. M. (2015). Efficiency in stock markets with DEA: evidence from PSI20. International
Journal of Latest Trends in Finance and Economics Sciences. 5 (1), 861-865, Ciéncia-IUL

Ferreira, N. B. & Oliveira, M. M. (2014). An analysis of equity markets cointegration in the european sovereign
debt crisis. Open Journal of Finance. 1 (1), 40-48, Ciéncia-lUL

Ferreira, N. B., Souza, F. M. & Souza, A. (2014). PSI-20 portfolio efficiency analysis with SFA. International
Journal of Latest Trends in Finance and Economics Sciences. 4 (3), 785-789, Ciéncia-IUL

Bentes, S. & Ferreira, N. B. (2014). Modeling long memory in the EU stock market: evidence from the STOXX
50 returns. International Journal of Latest Trends in Finance and Economics Sciences. 4 (3), 778-784, Ciéncia-
UL

Ferreira, N. B., Menezes, R. & Bentes, S. (2014). Cointegration and Structural Breaks in the EU Sovereign Debt
Crisis. International Journal of Latest Trends in Finance and Economics Sciences. 4 (1), 680-690, Ciéncia-lUL

Ferreira, N. B., Rocha, L., Souza, A. & Santos, E. (2014). Box-Jenkins and volatility models for Brazilian ?Selic?
interest and currency rates. International Journal of Latest Trends in Finance and Economics Sciences. 4 (3),
766-773, Ciencia-1UL

Bentes, S.R., Menezes, R. & Ferreira, N.B. (2013). On the asymmetric behaviour of stock market volatility:
evidence from three countries. International Journal of Academic Research. 5 (4), 24-32, Ciéncia-1UL

Ferreira, N., Menezes, R. & Bentes, S. (2013). Globalization, regime-switching, and EU stock markets: the
impact of the sovereign debt crises. International Journal of Latest Trends in Finance and Economics Sciences.
3 (3), 556-562, Ciéncia-IUL

Ferreira, N., Menezes, R. & Bentes, S. (2013). Cointegration and structural breaks in the PIIGS economies.
International Journal of Latest Trends in Finance and Economics Sciences. 3 (4), 611-617, Ciéncia-1UL
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https://ciencia.iscte-iul.pt/id/ci-pub-53999
https://ciencia.iscte-iul.pt/id/ci-pub-49305
https://ciencia.iscte-iul.pt/id/ci-pub-38421
https://ciencia.iscte-iul.pt/id/ci-pub-24500
https://ciencia.iscte-iul.pt/id/ci-pub-24498
https://ciencia.iscte-iul.pt/id/ci-pub-17264
https://ciencia.iscte-iul.pt/id/ci-pub-19579
https://ciencia.iscte-iul.pt/id/ci-pub-19592
https://ciencia.iscte-iul.pt/id/ci-pub-19592
https://ciencia.iscte-iul.pt/id/ci-pub-16885
https://ciencia.iscte-iul.pt/id/ci-pub-19604
https://ciencia.iscte-iul.pt/id/ci-pub-13458
https://ciencia.iscte-iul.pt/id/ci-pub-13451
https://ciencia.iscte-iul.pt/id/ci-pub-13457

Ferreira, N., Menezes, R. & Oliveira, M. M. (2013). Structural breaks and cointegration analysis in the EU
developed markets. International Journal of Latest Trends in Finance and Economics Sciences. 3 (4), 652-661,
Ciéncia-lUL

Souza, A., Souza, F., Ferreira, N. B. & Menezes, R. (2011). Electrical energy supply for Rio Grande do Sul,
Brazil, using forecast combination of weighted eigenvalues. Gestdo da Produc&o, Operagdes e Sistemas. 6 (3),
23-39, Ciéncia-lUL

Ferreira, N. B., Menezes, R. & Mendes, D. A. (2007). Asymmetric conditional volatility in international stock
markets. Physica A. 382 (1), 73-80, Ciéncia-IUL, Indexada (SCOPUS/ISI)

Menezes, R., Ferreira, N.B. & Mendes, D.A. (2006). Co-movements and asymmetric volatility in the Portuguese
and U.S. stock markets. Nonlinear Dynamics. 44 (1-4), 359-366, Ciéncia-IUL, Indexada (SCOPUS/ISI)

Capitulos de Livros

Diana Elisabeta Aldea Mendes, Vivaldo Manuel Pereira Mendes, Nuno Rafael Barbosa de Jesus Ferreira, Rui
Manuel Campilho Pereira de Menezes (2010) "Symbolic shadowing and the computation of entropy for
observed time series", Springer JapanMendes, D. A., Mendes, V., Ferreira, N. B. & Menezes, R. (2010).
Symbolic shadowing and the computation of entropy for observed time series. Econophysics Approaches to
Large-Scale Business Data and Financial Crisis. 227-246, Ciéncia-lUL

Comunicac¢des Publicadas em Acta de Conferéncias

Ferreira, N. B. (2016). Insights into portuguese stock market efficiency using DEA. In Roslind X. Thambusamy,
Melis Y. Minas, Zafer Bekirogullari (Ed.), The European Proceedings of Social and Behavioural Sciences. (pp.
367-373). Selangor: Future Academy., Ciéncia-lUL

Ferreira, N. B. & Oliveira, M.M. (2015). Untangling hotel industry?s inefficiency: an SFA approach applied to a
renowned Portuguese hotel chain. In 9th International Conference on Computational and Financial Econometrics
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https://ciencia.iscte-iul.pt/id/ci-pub-13454
https://ciencia.iscte-iul.pt/id/ci-pub-8276
https://ciencia.iscte-iul.pt/id/ci-pub-13463
https://ciencia.iscte-iul.pt/id/ci-pub-13464
https://ciencia.iscte-iul.pt/public/pub/id/9767
https://ciencia.iscte-iul.pt/id/ci-pub-30707

