
 

 

 

We cer t i fy  that  Abel  Guada Azze  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Opt imal  stopping of  Gauss -Markov br idges wi th 

appl icat ions to American opt ions ”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Adi l  Rengim Cet ingoz  par t ic ipated in  and de l ivered 

the ta lk  ent i t led “Factor  Risk Budget ing and Beyond ”  a t  the 12th 

Bachel ier  World Congress of  the Bachel ier  Finance Society  he ld  

a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Albina Dani lova  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Order  rout ing and market  qual i ty:  Who benef i ts  

f rom internal izat ion? ”  a t  the 12th Bachel ier  World Congress of  

the Bachel ier  Finance Society  he ld  a t  Esco la  de Matemát ica 

Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  R io  de Janei ro ,  

f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Aldair  Petroni l ia  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Contagious McKeanVlasov problems with common 

noise:  f rom smooth to s ingular  feedback through hi t t ing t imes ”  a t  

the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Alekos Cecchin  par t ic ipated in  and de l ivered the ta lk  

ent i t led “On the long t ime behavior  of  mean f ie ld games ”  a t  the 

12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Alessandro Bondi  par t ic ipa ted in  and de l ivered the 

ta lk  ent i t led “Aff ine Vol terra processes wi th jumps ”  a t  the 12th 

Bachel ier  World Congress of  the Bachel ier  Finance Society  he ld  

a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Alessandro Doldi  par t ic ipa ted in  and de l ivered the ta lk  

ent i t led “On stabi l i ty  of  law- invar iant  r isk measures and EOT problems ”  

a t  the 12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Alessandro Sgarabottolo  par t ic ipa ted in  and 

de l ivered the ta lk  ent i t led “Risk measures based on weak 

opt imal  t ransport”  a t  the 12th Bachel ier  World Congress of  the 

Bachel ier  Finance Society  he ld  a t  Esco la  de Matemát ica 

Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  R io  de 

Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Alexander  Voss  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Towards a Measurement  of  Cyber  Pandemic Risk ”  a t  the 

12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Alexandros Saplaouras  par t ic ipated in  and de l ivered 

the ta lk  ent i t led “Stabi l i ty  of  backward propagat ion of  chaos ”  a t  

the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Anastasis Kratsios  par t ic ipated in  and de l ivered the ta lk  

ent i t led “An Approximat ion Theory for  Metr ic  Space -Valued Funct ions:  

From Rough Path Theory to Adapted Opt imal  Transport ”  a t  the 12th 

Bachel ier  World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Anders Midtgaard Nor lyk  par t ic ipated in  and 

de l ivered the ta lk  ent i t led “The Stochast ic  Block Ornstein 

Uhlenbeck Process”  a t  the 12th Bachel ier  World Congress of  

the Bachel ier  Finance Society  he ld  a t  Esco la  de Matemát ica 

Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  R io  de 

Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Andrea Mazzon par t ic ipated in  and de l ivered the ta lk  

ent i t led “Opt imal  entry and exi t  problems under  c l imate scenar io  

uncertainty,  ambigui ty  aversion and learning ”  a t  the 12th 

Bachel ier  World Congress of  the Bachel ier  Finance Society  he ld  

a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Andreas Andrikopoulos  par t ic ipated in  and 

de l ivered the ta lk  ent i t led “Pay for  success contracts:  Investment  

valuat ion in part ia l ly  complete markets ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  

de Matemát ica Apl icada o f  Fundação Getu l io  Vargas  -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Andreas Celary  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Reproducing Kernel  Based Methods For  Model l ing 

The Discount  Curve”  a t  the 12th Bachel ier  World Congress of  

the Bachel ier  Finance Society  he ld  a t  Esco la  de Matemát ica 

Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  R io  de 

Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Andreas Sojmark  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Endogenous distress contagion in dynamic 

interbank systems”  a t  the 12th Bachel ier  World Congress of  

the Bachel ier  Finance Society  he ld  a t  Esco la  de Matemát ica 

Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  R io  de 

Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Anna Paula  Kwossek  par t ic ipated in  and de l ivered 

the ta lk  ent i t led “Pathwise stabi l i ty  analysis:  Euler  schemes 

and log-opt imal  port fol ios”  a t  the  12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Antonio Mar ini  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Cal ibrat ion of  the Bass Local  Volat i l i ty  Model ”  a t  the 

12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Antonis Papapantoleon  par t ic ipated in  and 

de l ivered the ta lk  ent i t led “Deep gradient  f low methods for  opt ion 

pr ic ing in ( rough)  di f fusion models ”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  R io  

de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Ariel  Neufeld  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Quantum Monte Car lo a lgor i thm for  solving Black -

Scholes PDEs for  high -dimensional  opt ion pr ic ing in f inance and 

i ts  proof  of  overcoming the curse of  dimensional i ty ”  a t  the 12th 

Bachel ier  World Congress of  the Bachel ier  Finance Society  he ld  

a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Ariel  Neufeld  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Sensi t iv i ty  of  robust  opt imizat ion problems under  

dr i f t  and volat i l i ty  uncertainty ”  a t  the 12th Bachel ier  World  

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Asmeri lda Hi ta j  par t ic ipated in  and de l ivered the ta lk  

ent i t led “ALM Through Distr ibut ional ly  Robust  Opt imizat ion ”  a t  the  

12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Bahman Angoshtar i  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Opt imal  consumption under  loss -averse mult ip l icat ive 

habi t - format ion preferences”  a t  the 12th Bachel ier  World Congress 

of  the Bachel ier  Finance Society  he ld  a t  Esco la  de Matemát ica 

Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  R io  de Janei ro ,  f rom 

Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Bal int  Negyesi  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Convergence of  the Deep BSDE method for  general  

coupled FBSDEs and appl icat ions in stochast ic  opt imal  control ”  a t  

the 12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Bart  Taub par t ic ipa ted in  and de l ivered the ta lk  

ent i t led “The value of  informat ion f lows in the stock market ”  a t  

the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Beatr ice Ongarato  par t ic ipa ted in  and 

de l ivered the ta lk  ent i t led “Semi-stat ic  var iance-opt imal  

hedging wi th sel f -exci t ing jumps”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Benedict  Bauer  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Mart ingale br idges wi th  restr icted support ”  a t  the 12th 

Bachel ier  World Congress of  the Bachel ier  Finance Society  he ld  

a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Bruno Dupire  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “An Order  Matching Engine to Trade Mult ip le  

Secur i t ies Simul taneously ”  a t  the  12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Camilo Hernández  par t ic ipa ted in  and de l ivered the 

ta lk  ent i t led “Moral  Hazard for  Time- Inconsistent  Agents”  a t  the 

12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Carol ine Hi l la i ret  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Bi -Revealed Ut i l i t ies in  a  defaul table universe ”  a t  the 

12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Ceci l ia  Mancini  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Opt imum thresholding using condi t ional  mean squared 

error  in  the presence of  inf in i te  act iv i ty  jumps ”  a t  the 12th 

Bachel ier  World Congress of  the Bachel ier  Finance Society  he ld  

a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Chiara Rossato  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Golden parachutes under  the threat  of  accidents ”  a t  the 

12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Christoph Reisinger  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Markov decision processes wi th observat ion costs ”  

a t  the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Connor Tracy  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Stochast ic  Liquidi ty  as Proxy for  Nonl inear  Cross Impact ”  

a t  the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Crist iano Arbex Val le  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “An opt imisat ion f ramework for  bui ld ing real ist ic  

port fol ios wi th equi t ies and futures contracts ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  R io  de 

Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Daniel  Krsek  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Randomisat ion wi th moral  hazard:  a  path to 

existence of  opt imal  contracts ”  a t  the 12th Bachel ier  World  

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  David Hirnschal l  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Signature-based Time Ser ies Wasserstein GAN ”  a t  

the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  David I tk in  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Opt imal  Linear  Strategies under  Concave Pr ice Impact ”  

a t  the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Dimitr ios Konstant inides  par t ic ipated in  and 

de l ivered the ta lk  ent i t led “A new approach in two -dimensional  

heavy- ta i led random var iables”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Diogo Duarte Garcia Pires  par t ic ipa ted in  and 

de l ivered the ta lk  ent i t led “Bank Liquidi ty  Management  and 

Payout  Pol icy under  Peer  Pressure ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Diogo Gomes par t ic ipated in  and de l ivered the 

ta lk  ent i t led “A Mean-Field Game Model  of  Pr ice Format ion wi th 

Pr ice-Dependent  Agent  Behavior ”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Dominykas Norgi las  par t ic ipated in  and de l ivered 

the ta lk  ent i t led “Numerics of  Mart ingale Opt imal  Transport  

wi th Causal i ty  Constraints ”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Dörte Kreher  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Interact ing l imi t  order  markets ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Duong Van Hai  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Does spoof ing erode market  conf idence? ”  a t  the  12th 

Bachel ier  World Congress of  the Bachel ier  Finance Society  he ld  

a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Dylan Possamai  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Randomness and ear ly  terminat ion:  what  makes a 

game exci t ing?”  a t  the 12th Bachel ier  World Congress of  the 

Bachel ier  Finance Society  he ld  a t  Esco la  de Matemát ica Apl icada 

of  Fundação Getu l io  Vargas -  FGV EMAp,  R io  de Janei ro ,  f rom 

Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Eduardo Abi  Jaber  par t ic ipated in  and de l ivered 

the ta lk  ent i t led “Equi l ibr ium in Funct ional  Stochast ic  Games 

with Mean-Field  Interact ion”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Eduardo Fonseca Mendes  par t ic ipa ted in  and 

de l ivered the ta lk  ent i t led “Parametr ic  port fol io  pol icy,  

t ransact ion costs and regular izat ion ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  El iana Faust i  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “From mean f ie ld model l ing to a  forward - looking 

indicator  of  systemic r isk ”  a t  the  12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  El isa Mastrogiacomo par t ic ipated in  and de l ivered 

the ta lk  ent i t led “Dynamic capi ta l  a l locat ion rules via  BSDEs:  an 

axiomat ic  approach”  a t  the 12th Bachel ier  World Congress of  

the Bachel ier  Finance Society  he ld  a t  Esco la  de Matemát ica 

Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  R io  de Janei ro ,  

f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Emma Hubert  par t ic ipated in  and de l ivered the ta lk  

ent i t led “A new approach to pr incipalagent  problems with 

volat i l i ty  control ”  a t  the 12th Bachel ier  World Congress of  the 

Bachel ier  Finance Society  he ld  a t  Esco la  de Matemát ica 

Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  R io  de Janei ro ,  

f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Emmanuel  Lepinet te  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Alternat ive approach to pr ice European opt ions in 

general  d iscrete - t ime models wi thout  no -arbi t rage condi t ion. ”  a t  

the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Evangel ia  Dragazi  par t ic ipa ted in  and de l ivered the 

ta lk  ent i t led “Improved model - f ree bounds for  mult i -asset  opt ions 

using opt ion- impl ied informat ion and deep learning ”  a t  the 12th 

Bachel ier  World Congress of  the Bachel ier  Finance Society  he ld  

a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Eyal  Neuman par t ic ipated in  and de l ivered the ta lk  

ent i t led “Off l ine learning for  propagator  models ”  a t  the 12th 

Bachel ier  World Congress of  the Bachel ier  Finance Society  he ld  

a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Fabian Fuchs par t ic ipated in  and de l ivered the ta lk  

ent i t led “A comparison pr inciple  for  Hami l ton -Jacobi -Bel lman-

Isaacs equat ions based on coupl ings of  d i f ferent ia l  opera -  tors”  

a t  the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Fabrice Wunder l ich  par t ic ipated in  and de l ivered 

the ta lk  ent i t led “Funct ional  weak convergence of  f inancial  

gains for  t ick -by- t ick models”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Faycal  Dr issi  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Pr ice format ion and compet i t ion in 

decentra l ised exchanges ”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Fenghui  Yu par t ic ipated in  and de l ivered the ta lk  

ent i t led “A queueing approach to  execut ion probabi l i t ies  in  a  

l imi t  order  book wi th stochast ic  order  f lows ”  a t  the 12th 

Bachel ier  World Congress of  the Bachel ier  Finance Society  he ld  

a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Flor ian Bourgey  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Smi le  Dynamics and Rough Volat i l i ty ”  a t  the  12th 

Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas 

-  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Flor ian Thomas Krach  par t ic ipated in  and 

de l ivered the ta lk  ent i t led “Forecast ing LOBs with Path -

Dependent  Neural  Jump ODEs ”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Francesca Pr imavera  par t ic ipated in  and 

de l ivered the ta lk  ent i t led “I tô’s  formula for  non-ant ic ipat ive 

funct ionals of  càdlàg rough paths ”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Francis Liu  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Jump r isk premia in  the presence of  c lustered jumps ”  

a t  the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Frankl in de Ol iveira  Gonçalves  par t ic ipated in  

and de l ivered the ta lk  ent i t led “Quant  Models,  Systemat ic  

Investments and Risk Management ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Gabriela  Kovacova  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Robust  mult i -object ive stochast ic  control ”  a t  the 

12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Gabriele  Visent in  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Cal ibrat ion to market - impl ied r isk measures”  a t  the 

12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Giacomo Lanaro  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Pr ice format ion under  asymmetry of  informat ion – 

a  mean-f ie ld approach”  a t  the 12th Bachel ier  World Congress of  

the Bachel ier  Finance Society  he ld  a t  Esco la  de Matemát ica 

Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  R io  de Janei ro ,  

f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Gi js Mast  par t ic ipa ted in  and de l ivered the ta lk  

ent i t led “A novel  Four ier  tensor  network for  solving mult i -

d imensional  expectat ion problems ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Giul ia  Di  Nunno par t ic ipated in  and de l ivered the 

ta lk  ent i t led “A tour  in  Sandwiched Vol terra Volat i l i ty  models ”  a t  

the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Graeme Baker  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Two approaches to mean-f ie ld systemic r isk 

models wi th defaul t  cascades ”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Guido Gazzani  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Joint  cal ibrat ion to SPX and VIX opt ions wi th  

s ignature-based models”  a t  the 12th Bachel ier  World Congress 

of  the Bachel ier  Finance Society  he ld  a t  Esco la  de Matemát ica 

Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  R io  de 

Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Hamza Bodor  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “A Novel  Approach to Queue -React ive Models:  The 

Importance of  Order  Sizes ”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Hao Xing par t ic ipated in  and de l ivered the ta lk  

ent i t led “Model  Ambigui ty  versus Model  Misspeci f icat ion in 

Dynamic Port fol io  Choice ”  a t  the  12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Hao Xing par t ic ipated in  and de l ivered the ta lk  

ent i t led “Opt imal  contract ,  consumption habi t ,  and capi ta l  

structure”  a t  the  12th Bachel ier  World Congress of  the 

Bachel ier  Finance Society  he ld  a t  Esco la  de Matemát ica Apl icada 

of  Fundação Getu l io  Vargas -  FGV EMAp,  R io  de Janei ro ,  f rom 

Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Haoyang Cao par t ic ipated in  and de l ivered the ta lk  

ent i t led “Risk of  t ransfer  learning and i ts  appl icat ions in 

f inance”  a t  the 12th Bachel ier  World Congress of  the Bachel ier  

Finance Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  

Fundação Getu l io  Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  

8
t h  

to  Ju ly  12
t h

,  2024.  
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We cer t i fy  that  Hassan Chehai t l i  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Nett ing And Novat ion In Repo Networks With  

Rehypothecat ion:  An Agent -Based Computat ional  Model ”  a t  the 

12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Heidar  Eyjol fsson  par t ic ipa ted in  and de l ivered 

the ta lk  ent i t led “Robustness of  Hi lbert  space -valued 

stochast ic  volat i l i ty  models ”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Hélène Halconruy  par t ic ipated in  and de l ivered 

the ta lk  ent i t led “On a project ion least  squares est imator  for  

jump di f fusion processes ”  a t  the  12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Helton Graziadei  de Carvalho  par t ic ipated in  and 

de l ivered the ta lk  ent i t led “Actuar ia l  Learning for  Loss 

Model ing of  Brazi l ian Soybean Crops ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Ioannis Gasteratos  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “okker-Planck equat ions for  Vol terra processes ”  a t  

the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Ioannis Kyr iakou  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Cal ibrat ion r isk under  parameter  probabi l ist ic  

dependencies and model  output  ef fects ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Jaehyuk Choi  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Eff ic ient  s imulat ion of  the SABR model ”  a t  the 12th 

Bachel ier  World Congress of  the Bachel ier  Finance Society  he ld  

a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 
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We cer t i fy  that  Jakob Heiss  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Path-dependent  Neural  Jump ODEs and their  

Appl icat ion to Stochast ic  Fi l ter ing ”  a t  the  12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  
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We cer t i fy  that  James Dalby  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Col lect iv ized pensions in the presence of  

systemat ic  longevi ty  r isk ”  a t  the  12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Jan Obloj  par t ic ipa ted in  and de l ivered the ta lk  

ent i t led “Mart ingale Benamou-Brenier:  ar i thmet ic  and 

geometr ic  Bass mart ingales ”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Jan Vecer  par t ic ipa ted in  and de l ivered the ta lk  

ent i t led “Port fol io  Opt imizat ion Beyond Ut i l i ty  Maximizat ion:  

The Case of  Dr i f t less Markets ”  a t  the 12th Bachel ier  World  

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Jang Schi l tz  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Fini te  Mixture Models for  an under ly ing Beta 

distr ibut ion wi th an appl icat ion to COVID -19 data”  a t  the 12th 

Bachel ier  World Congress of  the Bachel ier  Finance Society  he ld  

a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Janka Oona Möl ler  par t ic ipa ted in  and de l ivered 

the ta lk  ent i t led “Polynomial  and af f ine McKean -Vlasov 

stochast ic  di f ferent ia l  equat ions ”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Jasper  Rou par t ic ipated in  and de l ivered the ta lk  

ent i t led “Convergence of  Deep Gradient  F low Methods for  

Opt ion Pr ic ing”  a t  the 12th Bachel ier  World Congress of  the 

Bachel ier  Finance Society  he ld  a t  Esco la  de Matemát ica 

Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  R io  de 

Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Javier  Garcia Gonzalez  par t ic ipated in  and 

de l ivered the ta lk  ent i t led “Welfare  ef fects of  col lect ive 

investment  for  heterogeneous agents ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Jim Gatheral  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Comput ing the SSR”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  João Afonso Bastos  par t ic ipated in  and de l ivered 

the ta lk  ent i t led “Nonparametr ic  determinants of  market  l iquidi ty ”  

a t  the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Jodi  Dianett i  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Strong solut ions to submodular  mean f ie ld games with 

common noise under  lack of  uniqueness ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  

de Matemát ica Apl icada o f  Fundação Getu l io  Vargas  -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Johannes Langner  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Mean-f ie ld equi l ibr ium under  model  uncertainty ”  a t  

the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Johannes Wiesel  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Empir ical  mart ingale project ions via  the 

smoothed adapted Wasserstein distance ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  John Armstrong par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Robustness of  the Gamma Hedging Strategy ”  a t  the 

12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas 

-  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Jonathan Yick Yeung Tam par t ic ipated in  and 

de l ivered the ta lk  ent i t led “Mean-f ie ld games of  speedy 

informat ion access wi th observat ion costs ”  a t  the  12th 

Bachel ier  World Congress of  the Bachel ier  Finance Society  he ld  

a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Jorge P.  Zubel l i  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Deep re inforcement  learning for  stochast ic  dominance 

problems with appl icat ions to opt imal  f ixed mix strategies ”  a t  the 

12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 
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We cer t i fy  that  Josef  Teichmann par t ic ipated in  and de l ivered the ta lk  

ent i t led “Is  i t  easier  to learn robust  opt imal  investment  strategies? ”  

a t  the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 
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We cer t i fy  that  Joseph Mul l igan  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “On the Per i ls  of  Overf i t t ing ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 
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We cer t i fy  that  Juan Car los Ar ismendi  Zambrano  par t ic ipa ted in  

and de l ivered the ta lk  ent i t led “Impl ic i t  Entropic Market  Risk -

Premium from Interest  Rate Der ivat ives ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Jul ien Guyon par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Fast  Exact  Joint  S&P 500/VIX Smile  Cal ibrat ion in 

Discrete  and Cont inuous Time ”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Jul io Backhoff -Veraguas par t ic ipated in  and 

de l ivered the ta lk  ent i t led “Speci f ic  re lat ive entropy between 

cont inuous mart ingales and appl icat ions ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  

de Matemát ica Apl icada o f  Fundação Getu l io  Vargas  -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Just in Gwee par t ic ipated in  and de l ivered the ta lk  

ent i t led “The expl ic i t  solut ion to  a  r isk -sensi t ive ergodic 

s ingular  stochast ic  control  problem ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Kaiwen Zhang par t ic ipated in  and de l ivered the 

ta lk  ent i t led “A Probabi l ist ic  Approach to  Discounted Inf ini te  

Hor izon and Invar iant  Mean Field Games ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Karol ine Vonach par t ic ipated in  and de l ivered the 

ta lk  ent i t led “On the Matr ix -Valued Gamma Distr ibut ion in 

Mult ivar iate Poisson Mixture Models ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Kathar ina Oberpr i l ler  par t ic ipated in  and de l ivered 

the ta lk  ent i t led “Robust  asymptot ic  insurance - f inance arbi t rage”  

a t  the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Kevin Weichao Lu  par t ic ipated in  and de l ivered 

the ta lk  ent i t led “Monte Car lo Simulat ion for  Trading Under  a  

Lévy-Dr iven Mean-Revert ing Framework”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Kexin Shao par t ic ipated in  and de l ivered the ta lk  

ent i t led “Non-decreasing mart ingale coupl ings ”  a t  the 12th 

Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas 

-  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Konstant inos Stefanakis  par t ic ipated in  and 

de l ivered the ta lk  ent i t led “Equi l ibr ium Returns in Cont inuous -

Time Markets wi th Pr ice Impact  and Fr ict ions ”  a t  the 12th 

Bachel ier  World Congress of  the Bachel ier  Finance Society  he ld  

a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Kristof  Wiedermann par t ic ipated in  and de l ivered the ta lk  

ent i t led “A smal l - t ime central  l imi t  theorem for  stochast ic  Vol terra  

integral  equat ions and i ts  impl icat ions on the Markov property ”  a t  the 

12th Bachel ier  World Congress of  the Bachel ier  Finance Society  he ld  

a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Kumushoy Abduraimova  par t ic ipated in  and 

de l ivered the ta lk  ent i t led “Contagion in high- frequency 

( i l ) l iquid i ty  networks”  a t  the 12th Bachel ier  World Congress of  

the Bachel ier  Finance Society  he ld  a t  Esco la  de Matemát ica 

Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  R io  de 

Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 
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We cer t i fy  that  Laura Bal lot ta  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Time changes,  Four ier  t ransforms and the joint  

cal ibrat ion to the S&P 500/VIX smi les ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Laurence Carassus par t ic ipated in  and de l ivered the ta lk  

ent i t led “Nonconcave Robust  Ut i l i ty  Maximizat ion under  Project ive 

Determinacy”  a t  the 12th Bachel ier  World  Congress of  the Bachel ier  

Finance Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação 

Getu l io  Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 
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We cer t i fy  that  Leonardo Perot t i  par t ic ipated in  and de l ivered 

the ta lk  ent i t led “From P to Q:  Robust  Hedging of  the 

Prepayment  Opt ion”  a t  the 12th Bachel ier  World Congress 

of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 
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We cer t i fy  that  Lingyi  Yang par t ic ipated in  and de l ivered the ta lk  

ent i t led “Model l ing wi th s ignature neural  processes ”  a t  the 12th 

Bachel ier  World Congress of  the Bachel ier  Finance Society  he ld  

a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 
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We cer t i fy  that  Linn Engström par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Computat ion of  Robust  Opt ion Pr ices via  

Structured Mart ingale Opt imal  Transport ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 
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We cer t i fy  that  Lionel  Sopgoui  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Propagat ion of  carbon taxes in credi t  port fol io  

through macroeconomic factors ”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Lorenz Riess  par t ic ipated in  and de l ivered the ta lk  en t i t led 

“The CLM-transformat ion for  weak Mart ingale Opt imal  Transport ”  a t  

the 12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 
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We cer t i fy  that  Lorenzo Lucchese  par t ic ipa ted in  and de l ivered the 

ta lk  ent i t led “The Short -Term Predictabi l i ty  of  Returns in Order  

Book Markets:  a  Deep Learning Perspect ive ”  a t  the 12th 

Bachel ier  World Congress of  the Bachel ier  Finance Society  he ld  

a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 
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We cer t i fy  that  Lorenzo Mercur i  par t ic ipated in  and de l ivered the ta lk  

ent i t led “A local  jump compound CARMA(p,q) -Hawkes process.”  a t  

the 12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 
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We cer t i fy  that  Louis-Amand Gérard  par t ic ipated in  and de l ivered 

the ta lk  ent i t led “Signature stochast ic  volat i l i ty  models:  

pr ic ing and hedging wi th Four ier ”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 
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We cer t i fy  that  Luca De Gennaro Aquino  par t ic ipa ted in  and 

de l ivered the ta lk  ent i t led “Reference-dependent  asset  pr ic ing 

wi th a  stochast ic  consumption -dividend rat io”  a t  the 12th 

Bachel ier  World Congress of  the Bachel ier  Finance Society  he ld  

a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 
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We cer t i fy  that  Luciana Sal les Barbosa  par t ic ipated in  and 

de l ivered the ta lk  ent i t led “Strategic investment  and subsidy 

wi thin an asymmetr ic  duopoly under  uncertainty ”  a t  the  12th 

Bachel ier  World Congress of  the Bachel ier  Finance Society  he ld  

a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 
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We cer t i fy  that  Luciano Campi  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Coarse correlated equi l ibr ia  in  l inear  quadrat ic  mean 

f ie ld games and appl icat ion to an emission abatement  game ”  a t  

the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 
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We cer t i fy  that  Luhao Zhang par t ic ipated in  and de l ivered the ta lk  

ent i t led “Decision Making under  Cost ly  Sequent ia l  Informat ion 

Acquisi t ion:  the Paradigm of  Reversible  and I r reversible  Decisions ”  

a t  the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Lukas Trot tner  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Learning to ref lect  On data dr iven approaches to stochast ic  

control”  a t  the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Marcel  Nutz  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Entropic Select ion in Opt imal  Transport ”  a t  the 12th 

Bachel ier  World Congress of  the Bachel ier  Finance Society  he ld  

a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Marco Fr i t te l l i  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Col lect ive super  repl icat ion and col lect ive r isk measures ”  

a t  the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Marco Rodrigues  par t ic ipa ted in  and de l ivered the 

ta lk  ent i t led “Ref lect ions on BSDEs”  a t  the  12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Marco Zul l ino  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Dynamic Return and Star -Shaped Risk Measures 

via  BSDEs”  a t  the 12th Bachel ier  World Congress of  the 

Bachel ier  Finance Society  he ld  a t  Esco la  de Matemát ica 

Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  R io  de 

Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Maria Olympia Tsianni  par t ic ipated in  and 

de l ivered the ta lk  ent i t led “Simulat ion of  the Cal ibrated Heston -

type Local  Stochast ic  Volat i l i ty  Model ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Mark Podolski j  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “On nonparametr ic  est imat ion of  the interact ion 

funct ion in part ic le  system models ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Marlon Ruoso Moresco  par t ic ipated in  and 

de l ivered the ta lk  ent i t led “Uncertainty Propagat ion and 

Dynamic Robust  Risk Measures ”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Mateo Rodriguez Polo  par t ic ipated in  and 

de l ivered the ta lk  ent i t led “Time- inconsistent  stochast ic  

control :  state dependency ”  a t  the  12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Mehdi  Talbi  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Sannikovs contract ing problem with many Agents ”  a t  the 

12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Mesias Al feus  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Rol l -Over  Risk:  New Evidence f rom an Emerging Market ”  

a t  the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Mesias Al feus  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Consistent  Joint  Model ing of  SPX Opt ions,  VIX 

Opt ions,  and VIX Futures ”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Michael  Giegr ich  par t ic ipated in  and de l ivered the ta lk  

ent i t led “K-nearest  neighbor resampl ing for  l imi t  order  books ”  a t  

the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Mori tz  Voss par t ic ipated in  and de l ivered the ta lk  

ent i t led “Aggregat ion of  Financia l  Markets ”  a t  the  12th 

Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas 

-  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Mori tz  Weiss  par t ic ipated in  and de l ivered the ta lk  ent i t led 

“Reinforcement  Learning for  Trade Execut ion in a  Simulated Market ”  a t  

the 12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Natal ie  Packham par t ic ipated in  and de l ivered the 

ta lk  ent i t led “A Markov approach to credi t  rat ing migrat ion 

condi t ional  on economic states ”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Nathan De Carvalho  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Opt imal  t rading wi th propagators and inventory 

constraints:  appl icat ions to bat tery storage and execut ion ”  a t  the 

12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Nathan De Carvalho par t ic ipated in  and de l ivered 

the ta lk  ent i t led “Reconci l ing rough volat i l i ty  wi th jumps ”  a t  the 

12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas 

-  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Nazem Khan par t ic ipated in  and de l ivered the ta lk  

ent i t led “Chain or  Channel? Channel  Opt imizat ion wi th 

Heterogeneous Payments”  a t  the  12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Nelson Kyakutwika  par t ic ipa ted in  and de l ivered 

the ta lk  ent i t led “Consistent  Joint  Model ing of  SPX Opt ions,  

VIX Opt ions,  and VIX Futures ”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Neofytos Rodosthenous  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Uncertainty over  uncertainty in  environmental  pol icy 

adopt ion:  Bayesian learning of  unpredictable socioeco -  nomic costs”  

a t  the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Nicolás Hernández Sant ibáñez  par t ic ipated in  

and de l ivered the ta lk  ent i t led “Dynamic programming approach 

for  cont inuous-t ime Stackelberg games ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Nikolaos Constant inou  par t ic ipated in  and 

de l ivered the ta lk  ent i t led “Equi l ibr ia  in  incomplete markets an 

FBSDE approach”  a t  the 12th Bachel ier  World Congress of  the 

Bachel ier  Finance Society  he ld  a t  Esco la  de Matemát ica 

Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  R io  de 

Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Nikolay Gudkov par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Empir ical  Analysis of  Crude Oi l  Dynamics Using 

Aff ine vs.  Non-af f ine Jump-Dif fusion Models”  a t  the 12th 

Bachel ier  World Congress of  the Bachel ier  Finance Society  he ld  

a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Nurtai  Meimanjan  par t ic ipa ted in  and de l ivered 

the ta lk  ent i t led “A mixed- integer  programming approach in 

computat ion of  systemic r isk measures ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Ofel ia  Bonesini  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Cont inuous t ime persuasion wi th f i l ter ing and 

appl icat ions to energy t ransi t ion ”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Oleksi i  Mostovyi  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “An approach to the Greeks for  indi f ference pr ic ing ”  

a t  the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Oriol  Zamora Font  par t ic ipa ted in  and de l ivered 

the ta lk  ent i t led “Pr ic ing VIX opt ions under  the Heston -Hawkes 

stochast ic  volat i l i ty  model ”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Osvaldo Paulo Israel  Cancado Assuncao  

par t ic ipa ted in  and de l ivered the ta lk  ent i t led “Common Asset  

Impact  on Defaul t  Contagion ”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Paul  Hager  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Advancing Opt imal  Stochast ic  Control  wi th 

Signatures”  a t  the 12th Bachel ier  World Congress of  the 

Bachel ier  Finance Society  he ld  a t  Esco la  de Matemát ica 

Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  R io  de 

Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Pere Diaz Lozano par t ic ipa ted in  and de l ivered the 

ta lk  ent i t led “Comput ing dynamic r isk measures:  Convergence of  

the Deep BSDE method for  FBSDE with quadrat ic  growth ”  a t  the 

12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Peter  Pommergård Lind  par t ic ipated in  and de l ivered 

the ta lk  ent i t led “NN de-Americanizat ion:  A Fast  and Ef f ic ient  

Cal ibrat ion Method for  American -Style  Opt ions”  a t  the 12th 

Bachel ier  World Congress of  the Bachel ier  Finance Society  he ld  

a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Pham Huyen par t ic ipated in  and de l ivered the ta lk  

ent i t led “Control  randomisat ion approach for  pol icy gradient  and 

appl icat ion to re inforcement  learning in opt imal  switching ”  a t  the  

12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Phi l ipp Jet tkant  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “The Memoryless Property in  a  Mean -Field 

Systemic Risk Model  wi th Defaul ts ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Phi l ipp Schmocker  par t ic ipated in  and de l ivered 

the ta lk  ent i t led “Universal  Approximat ion Property of  Random 

Neural  Networks”  a t  the 12th Bachel ier  World Congress of  the 

Bachel ier  Finance Society  he ld  a t  Esco la  de Matemát ica 

Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  R io  de 

Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Phi l ippe Bergaul t  par t ic ipa ted in  and de l ivered 

the ta lk  ent i t led “A mean f ie ld game between informed traders 

and a broker”  a t  the 12th Bachel ier  World Congress of  the 

Bachel ier  Finance Society  he ld  a t  Esco la  de Matemát ica 

Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  R io  de 

Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Piotr  Fiszeder  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Drivers  of  Bi tcoin volat i l i ty:  A Comprehensive Study wi th  

Stat ist ical  and Machine Learning Methods ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  R io  de 

Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Rafael  Berr ie l  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Opt imal  Investment  Time under  Moral  Hazard ”  a t  the 

12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Raquel  Mar ia  Medeiros Gaspar  par t ic ipated in  and 

de l ivered the ta lk  ent i t led “Nonparametr ic  opt ion hedging ”  a t  the 

12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Raul  Guarani  Riva  par t ic ipa ted in  and de l ivered the 

ta lk  ent i t led “Asymmetr ic  Violat ions of  the Spanning Hypothesis ”  

a t  the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Redouane Si lvente  par t ic ipated in  and de l ivered 

the ta lk  ent i t led “Opt imal  control  of  storage and intraday pr ice 

format ion in e lectr ic i ty  markets ”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Rene Aid  par t ic ipated in  and de l ivered the ta lk  ent i t led 

“Moral  hazard,  market  power and futures market  equi l ibr ium ”  a t  the 

12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 
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We cer t i fy  that  Robert  Boyce  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Unwinding Stochast ic  Order  Flow with Part ia l  Informat ion ”  

a t  the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Robert  Denkert  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Extended mean-f ie ld games with mult i -

d imensional  s ingular  controls ”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 
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We cer t i fy  that  Rodrigo S.  Targino  par t ic ipa ted in  and de l ivered the ta lk  

ent i t led “Mortal i ty  Forecast ing of  Smal l  Pension Fund Populat ion wi th 

Gaussian Processes in a  Sub Populat ion Framework ”  a t  the 12th 

Bachel ier  World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Rouyi  Zhang par t ic ipated in  and de l ivered the ta lk  

ent i t led “Convergence of  Heavy -Tai led Hawkes Processes and 

the Microstructure of  Rough Volat i l i ty ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 
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We cer t i fy  that  Roxana Dumitrescu  par t ic ipated in  and de l ivered 

the ta lk  ent i t led “Energy ef f ic iency and demand response:  a  

mean-f ie ld game approach.”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 
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We cer t i fy  that  Ruben Wiedemann par t ic ipa ted in  and de l ivered 

the ta lk  ent i t led “Local  Volat i l i ty  Cal ibrat ion Using Neural  

Operators”  a t  the 12th Bachel ier  World Congress of  the 

Bachel ier  Finance Society  he ld  a t  Esco la  de Matemát ica 

Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  R io  de 

Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Ruediger  Frey  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “On the impact  of  tax  uncerta inty on investment  

into carbon abatement  technologies ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h
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We cer t i fy  that  Samuel  Cohen par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Neural  network pr ic ing models wi th impl icat ions 

for  hedging and r isk management ”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Sascha Desmettre  par t ic ipa ted in  and de l ivered 

the ta lk  ent i t led “Equi l ibr ium Investment  wi th Random Risk 

Aversion”  a t  the  12th Bachel ier  World Congress of  the 

Bachel ier  Finance Society  he ld  a t  Esco la  de Matemát ica 

Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  R io  de 

Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Nathan Sauldubois  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “First  order  Mart ingale model  r isk hedging ”  a t  the 

12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  
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Organizing Committee 



 

 

 

We cer t i fy  that  Scott  Robertson  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Rat ional  Expectat ions Equi l ibr ium wi th Opt imal  

Informat ion Acquisi t ion”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  
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We cer t i fy  that  Sebast ian Bak Egebjerg  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “A model  for  the hedging impact  of  opt ion market  makers ”  

a t  the 12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 
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We cer t i fy  that  Sebast ian Jaimungal  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Constrained Barycentre of  Models wi th Deep Learning ”  

a t  the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 
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We cer t i fy  that  Sergio Maffra  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Cashf low-dr iven investment  beyond expectat ions ”  a t  the 

12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  
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We cer t i fy  that  Shida Duan par t ic ipated in  and de l ivered the ta lk  ent i t led 

“Rank-Dependent  Predictable Forward Performance Processes ”  a t  

the 12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 
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We cer t i fy  that  Shuai j ie  Qian  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Non-Concave Ut i l i ty  Maximizat ion wi th Transact ion Costs ”  

a t  the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 
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We cer t i fy  that  Song Ping Zhu par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Pr ice equivalence between Parasian opt ions wi th a  

moving window and their  “ f ixed window" counterparts ”  a t  the 

12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas 

-  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 
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We cer t i fy  that  Songyan Hou par t ic ipated in  and de l ivered the ta lk  

ent i t led “Time-Causal  Market  Generator ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  

de Matemát ica Apl icada o f  Fundação Getu l io  Vargas  -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h
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We cer t i fy  that  Stephan Sturm par t ic ipated in  and de l ivered the 

ta lk  ent i t led “The Distr ibut ion Bui lder  –  A tool  for  f inancial  

decision making in the FinTech era ”  a t  the  12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 

Organizing Committee 



 

 

 

We cer t i fy  that  Steven Campbel l  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Relat ive Arbi t rage Under  Transact ion Costs ”  a t  the 

12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas 

-  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h
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Organizing Committee 



 

 

 

We cer t i fy  that  Sturmius Tuschmann par t ic ipated in  and 

de l ivered the ta lk  ent i t led “Opt imal  Port fol io  Choice wi th 

Cross- Impact  Propagators”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 
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We cer t i fy  that  Tahir  Choul l i  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Super-hedging-pr ic ing for  vulnerable c la ims in 

market  models wi th random hor izon ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h
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We cer t i fy  that  Thaleia  Zar iphopoulou par t ic ipated in  and 

de l ivered the ta lk  ent i t led “Informat ion acquisi t ion via  a  

consequent ia l ist ic  approach under  model  uncerta inty ”  a t  the 

12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas 

-  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 
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We cer t i fy  that  Thibaut  Mastrol ia  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Auct ion market  design and regulat ion pol ic ies ”  a t  the  

12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h
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We cer t i fy  that  Thi lo Meyer -Brandis  par t ic ipated in  and de l ivered 

the ta lk  ent i t led “Col lect ive  Arbi t rage”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h
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Yuri Saporito 
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We cer t i fy  that  Thomas Kirkegaard Kloster  par t ic ipated in  and de l ivered 

the ta lk  ent i t led “Orthogonal  expansions in Vol terra -Heston models”  

a t  the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 
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We cer t i fy  that  Thorsten Schmidt  par t ic ipated in  and de l ivered 

the ta lk  ent i t led “Term structure model l ing wi th overnight  rates 

beyond stochast ic  cont inui ty ”  a t  the 12th Bachel ier  World  

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  
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We cer t i fy  that  Urban Ulrych par t ic ipated in  and de l ivered the ta lk  

ent i t led “Smart  Kernel  Factors”  a t  the 12th Bachel ier  World 

Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  de 

Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  
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We cer t i fy  that  Uwe Schmock par t ic ipated in  and de l ivered the ta lk  

ent i t led “Equivalent  Condi t ions for  the Stochast ic  Exponent ia l  to  

be a Uni formly Integrable Mart ingale ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  Esco la  

de Matemát ica Apl icada o f  Fundação Getu l io  Vargas  -  FGV EMAp,  

R io  de Janei ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  

 

Yuri Saporito 
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We cer t i fy  that  Valent in Tissot  Daguette  par t ic ipated in  and de l ivered 

the ta lk  ent i t led “Occupied Processes:  Going wi th the Flow ”  a t  the 

12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h

,  2024.  
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We cer t i fy  that  Vinicius Albani  par t ic ipated in  and de l ivered the 

ta lk  ent i t led “Combining Stochast ic  Model ing and Art i f ic ia l  

Inte l l igence to Pr ice Electr ic i ty  Forward Contracts ”  a t  the 12th 

Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas 

-  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
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We cer t i fy  that  Vi tal i  Alexeev  par t ic ipated in  and de l ivered the ta lk  

ent i t led “From previous t ick to pre -averaging:  A Spectrum of  

equidistant  t ransformat ions for  unevenly spaced high -  f requency 

data”  a t  the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h
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We cer t i fy  that  Vu Huy Hoang par t ic ipated in  and de l ivered the ta lk  

ent i t led “Macro-Finance Models:  A Mean- f ie ld Game Approach ”  a t  

the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
t h  

to  Ju ly  12
t h
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We cer t i fy  that  Wenpin Tang par t ic ipated in  and de l ivered the ta lk  

ent i t led “Contract ive di f fusion models and score matching by 

cont inuous reinforcement  learning ”  a t  the 12th Bachel ier  

World Congress of  the Bachel ier  Finance Society  he ld  a t  

Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
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We cer t i fy  that  Xiaofei  Shi  par t ic ipated in  and de l ivered the ta lk  ent i t led 

“Dynamic Port fol io  Choice wi th Intertemporal  Hedging and Transact ion 

Costs”  a t  the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas 

-  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
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We cer t i fy  that  Xiaoping Lu par t ic ipated in  and de l ivered the ta lk  

ent i t led “Pr ic ing American Barr ier  Opt ions wi th Transact ion Costs ”  

a t  the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
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We cer t i fy  that  Yadh Hafsi  par t ic ipated in  and de l ivered the ta lk  ent i t led 

“Uncover ing Market  Disorder  and Liquidi ty  Trends Detect ion ”  a t  the 

12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  

FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
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We cer t i fy  that  Yi fan Jiang par t ic ipated in  and de l ivered the ta lk  

ent i t led “Sensi t iv i ty  of  causal  distr ibut ional ly  robust  opt imizat ion ”  

a t  the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  

Vargas -  FGV EMAp,  R io  de Jane i ro ,  f rom Ju ly  8
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We cer t i fy  that  Yonatan Shadmi  par t ic ipated in  and de l ivered the ta lk  

ent i t led “Stabi l i ty  of  order  rout ing systems in f ragmented markets ”  a t  

the 12th Bachel ier  World Congress of  the Bachel ier  Finance Society  

he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  Vargas -  FGV 

EMAp,  R io  de Janei ro ,  f rom Ju ly  8
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We cer t i fy  that  Yufei  Zhang par t ic ipated in  and de l ivered the ta lk  

ent i t led “Fast  and Slow Opt imal  Trading wi th Exogenous Informat ion ”  

a t  the 12th Bachel ier  World Congress of  the Bachel ier  Finance 

Society  he ld  a t  Esco la  de Matemát ica Ap l icada of  Fundação Getu l io  
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