
We cer t i fy  that  Eduardo Fer iol i par t ic ipated in  and cont r ibuted a 

ta lk  ent i t led “Kyle-Back Model  wi th a  publ ic  s ignal  and i ts  

appl icat ions ”  a t  the 19th Research in Opt ions held  a t  the School  

o f  Appl ied Mathemat ics  o f  Getu l io Vargas Foundat ion - FGV EMAp,  

Rio  de Janei ro ,  f rom December  4 th ,  2024 to  December  8 th ,  2024.

Rodrigo Targino

Organizing Committee

CERTIFICATE



We cer t i fy  that  José Faias par t ic ipated in  and cont r ibuted a ta lk  

ent i t led “Corporate Debt  Structure and the Inf luence of  ESG ”  a t  

the 19th Research in Opt ions held  a t  the School  o f  Appl ied 

Mathemat ics  o f  Getu l io Vargas Foundat ion - FGV EMAp,  Rio  de 

Janei ro ,  f rom December  4 th ,  2024 to  December  8 th ,  2024.

Rodrigo Targino

Organizing Committee

CERTIFICATE



We cer t i fy  that  Osvaldo Paulo Israel  Cançado Assunção par t ic ipated 

in  and cont r ibuted a ta lk  ent i t led “Common Asset  Impact  on Defaul t  

Contagion ”  a t  the 19th Research in Opt ions held  a t  the School  o f  

Appl ied Mathemat ics  o f  Getu l io Vargas Foundat ion - FGV EMAp,  Rio  de 

Janei ro ,  f rom December  4 th ,  2024 to  December  8 th ,  2024.

Rodrigo Targino

Organizing Committee

CERTIFICATE



We cer t i fy  that  Boris Ter -Avanesov par t ic ipated in  and cont r ibuted a 

ta lk  ent i t led “Pricing Mult i -str ike Quanto Cal l  Opt ions on Mult iple  

Assets wi th Stochast ic  Volat i l i ty,  Correlat ion,  and Exchange Rates ”  

a t  the 19th Research in Opt ions held  a t  the School  o f  Appl ied 

Mathemat ics  o f  Getu l io Vargas Foundat ion - FGV EMAp,  Rio  de Janei ro ,  

f rom December  4 th ,  2024 to  December  8 th ,  2024.

Rodrigo Targino

Organizing Committee

CERTIFICATE



We cer t i fy  that  Christ iano Lo Bianco par t ic ipated in  and cont r ibuted a ta lk  

ent i t led “Monotonici ty as a  Cr i ter ion for  Prevent ing Overf i t t ing in Trading 

Strategies” at  the 19th Research in Opt ions held  a t  the School  o f  Appl ied 

Mathemat ics  o f  Getu l io Vargas Foundat ion - FGV EMAp,  Rio  de Janei ro ,  f rom 

December  4 th ,  2024 to  December  8 th ,  2024.

Rodrigo Targino

Organizing Committee

CERTIFICATE



We cer t i fy  that  Nelson Castro Zarate par t ic ipated in  and cont r ibuted 

a ta lk  ent i t led “Liabi l i ty at  Risk (LaR)  est imat ion via  Conformal  

Predict ion” at  the 19th Research in Opt ions held  a t  the School  o f  

Appl ied Mathemat ics  o f  Getu l io Vargas Foundat ion - FGV EMAp,  Rio  

de Janei ro ,  f rom December  4 th ,  2024 to  December  8 th ,  2024.

Rodrigo Targino

Organizing Committee

CERTIFICATE


