
 

 

 

We c e r t i f y  t ha t  Andr és  Sosa  R odr iguez  pa r t i c i pa t ed  i n  and  p res en ted  the  

pos te r  en t i t l ed  “ Dyn k in  Gam e  fo r  Lévy  Processe s ”  a t  t he  12 th  

Bache l ie r  Wor ld  Co ngress  o f  the  Bach e l ie r  F ina nce  S oc ie ty  he ld  a t  

Es c o la  de  Ma temá t i c a  Ap l i c ada  o f  Fundaç ão  Ge tu l i o  Va rgas  -  FGV EMA p ,  

R io  de  J a ne i r o ,  f r o m J u l y  8
t h  

t o  J u l y  12
t h

,  2024  

Yuri Saporito 

Organizing Committee 



 

 

 

We c e r t i f y  t ha t  Edua rdo  Fe r io l i  Gom es  p a r t i c i pa te d  i n  and  p res en ted  t he  

pos te r  en t i t l ed  “ Hig h  F requ en cy  T rad in g  i n  Ky le - Back  Mod e l ”  a t  t he  12 th  

Bache l ie r  Wor ld  Co ngress  o f  the  Bach e l ie r  F ina nce  S oc ie ty  he ld  a t  

Es c o la  de  Ma temá t i c a  Ap l i c ada  o f  Fundaç ão  Ge tu l i o  Va rgas  -  FGV EMA p ,  

R io  de  J a ne i r o ,  f r o m J u l y  8
t h  

t o  J u l y  12
t h

,  2024  

Yuri Saporito 

Organizing Committee 



 

 

 

We c e r t i f y  t ha t  Fran c is  Lawre nce  de  Ass is  Arau j o  pa r t i c i p a ted  i n  a n d  

p res en ted  the  pos te r  en t i t l ed  “ Stochas t i c  Vo l - o f - V o l  Mode l :  Ca l ib ra t io n  

and  P r ic i ng ”  a t  t he  12 th  Bac he l i e r  Wo r ld  Congr ess  o f  the  Bache l ie r  

F inance  S oc ie ty  he l d  a t  Es c o la  de  Ma te má t i c a  Ap l i c ada  o f  F undaç ão  

Ge tu l i o  Va rgas  -  FG V EMAp ,  R io  de  J a ne i r o ,  f r o m J u l y  8
t h  

t o  J u l y  12
t h

,  2024  

Yuri Saporito 

Organizing Committee 



 

 

 

We c e r t i f y  t ha t  Juan  Car los  A r ism end i  Zam brano  pa r t i c i pa t ed  i n  and  

p res en ted  the  pos te r  en t i t l ed  “ T he  E f f i c i ency  vs .  P r ic ing  A ccuracy  T rade -

Of f  in  GM M Es t im at ion  o f  M u l t i f ac to r  L i near  Asse t  Pr ic ing  Mode ls ”  a t  

t he  12 th  B ache l ie r  Wor ld  Co ngress  o f  the  Bach e l ie r  F ina nce  S oc ie ty  he ld  

a t  Es c o la  de  Ma tem á t i c a  Ap l i c ada  o f  Fu ndaç ão  Ge tu l i o  Va r gas  -  FG V  EM Ap ,  

R io  de  J a ne i r o ,  f r o m J u l y  8
t h  

t o  J u l y  12
t h

,  2024  

Yuri Saporito 

Organizing Committee 



 

 

 

We c e r t i f y  t ha t  Mat t eo  Magg i o lo  pa r t i c i pa ted  i n  a nd  p res en t ed  the  

pos te r  en t i t l ed  “ Ove r f i t t ing  in  Po r t fo l io  Opt im iz a t ion ”  a t  t h e  12 th  

Bache l ie r  Wor ld  Co ngress  o f  the  Bach e l ie r  F ina nce  S oc ie ty  he ld  a t  

Es c o la  de  Ma temá t i c a  Ap l i c ada  o f  Fundaç ão  Ge tu l i o  Va rgas  -  FGV EMA p ,  

R io  de  J a ne i r o ,  f r o m J u l y  8
t h  

t o  J u l y  12
t h

,  2024  

Yuri Saporito 

Organizing Committee 



 

 

 

We c e r t i f y  t ha t  Mi ng we i  L in  p a r t i c i pa te d  i n  and  p res en ted  t he  pos te r  

en t i t l ed  “ Equ i l ib r iu m  and  Pr i ce  Im pac t  in  L im i t  Order  Ma r ke t ”  a t  t h e  12 th  

Bache l ie r  Wor ld  Co ngress  o f  the  Bach e l ie r  F ina nce  S oc ie ty  he ld  a t  

Es c o la  de  Ma temá t i c a  Ap l i c ada  o f  Fundaç ão  Ge tu l i o  Va rgas  -  FGV EMA p ,  

R io  de  J a ne i r o ,  f r o m J u l y  8
t h  

t o  J u l y  12
t h

,  2024  

Yuri Saporito 

Organizing Committee 



 

 

 

We c e r t i f y  t ha t  P ie t r o  Mar ia  S parago  pa r t i c i pa ted  i n  and  p re s en ted  the  

pos te r  en t i t l ed  “ On  the  weak  converge nce  o f  hy perp lane  a lpha - qua nt i l e  

func t iona ls  a nd  the i r  con t in u i ty  in  the  Skorokho d  J1  topo l ogy ”  a t  t h e  

12 th  Bach e l ie r  Wor l d  Congre ss  o f  the  Bache l ie r  F i nance  Soc ie ty  h e ld  a t  

Es c o la  de  Ma temá t i c a  Ap l i c ada  o f  Fundaç ão  Ge tu l i o  Va rgas  -  FGV EMA p ,  

R io  de  J a ne i r o ,  f r o m J u l y  8
t h  

t o  J u l y  12
t h

,  2024  

Yuri Saporito 

Organizing Committee 



 

 

 

We c e r t i f y  t ha t  Pu rb a  Baner je e  pa r t i c i p a ted  i n  a n d  p res en te d  the  pos t e r  

en t i t l ed  “ Mul t i - pe r i od  s ta t ic  hedg ing  o f  Euro pea n  Opt i ons ”  a t  t he  1 2 th  

Bache l ie r  Wor ld  Co ngress  o f  the  Bach e l ie r  F ina nce  S oc ie ty  he ld  a t  

Es c o la  de  Ma temá t i c a  Ap l i c ada  o f  Fundaç ão  Ge tu l i o  Va rgas  -  FGV EMA p ,  

R io  de  J a ne i r o ,  f r o m J u l y  8
t h  

t o  J u l y  12
t h

,  2024  

Yuri Saporito 

Organizing Committee 



 

 

  

 

We c e r t i f y  t ha t  Oleg  Sz ehr  pa r t i c i pa ted  i n  and  p res en ted  the  pos te r  en t i t l ed  

“ Hedg ing  o f  f inanc i a l  d e r iva t ive  c on t ra c ts  v ia  M onte  Car l o  t ree  sea rch ”  a t  

t he  12 th  B ache l ie r  Wor ld  Co ngress  o f  the  Bach e l ie r  F ina nce  S oc ie ty  he ld  

a t  Es c o la  de  Ma tem á t i c a  Ap l i c ada  o f  Fu ndaç ão  Ge tu l i o  Va r gas  -  FG V  EM Ap ,  

R io  de  J a ne i r o ,  f r o m J u l y  8
t h  

t o  J u l y  12
t h

,  2024  

Yuri Saporito 

Organizing Committee 


