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Modelos de apregamento baseados em consumo, equilibrio geral, modelos
classicos de apregamento, modelos alternativos de aprecamento, fator de
desconto, fronteira eficiente e relagdo entre fatores de desconto e betas,
modelos fatoriais, GMM.

Ait-Sahalia, Yacine, e Lars Peter Hansen, orgs. 2009. Handbook of
Financial Econometrics, Vol. 1: Tools and Techniques. 1 edition.
Amsterdam®&#8239;; Boston: North Holland. Ait-Sahalia, Yacine, e Andrew
W. Lo. 2000. “Nonparametric risk management and implied risk aversion”.
Journal of Econometrics 94 (1-2): 9-51. https://doi.org/10.1016/S0304-
4076(99)00016-0. Andersen, Torben G., Luca Benzoni, e Jesper Lund.
2002. “"An Empirical Investigation of Continuous-Time Equity Return
Models”. The Journal of Finance 57 (3): 1239-84. Askari, Hossein, e
Noureddine Krichene. 2008. “Oil price dynamics (2002-2006)". Energy
Economics 30 (5): 2134-53.
https://doi.org/10.1016/j.eneco0.2007.12.004. Backus, David, Mikhail
Chernov, e Ian Martin. 2011. “Disasters Implied by Equity Index Options”.
The Journal of Finance 66 (6): 1969-2012.
https://doi.org/10.1111/j.1540-6261.2011.01697.x. Backus, David,
Mikhail Chernov, e Stanley Zin. 2014. “Sources of Entropy in
Representative Agent Models”. The Journal of Finance 69 (1): 51-99.
https://doi.org/10.1111/jofi.12090. Bansal, Ravi, e Amir Yaron. 2004.
“Risks for the Long Run: A Potential Resolution of Asset Pricing Puzzles”.
The Journal of Finance 59 (4): 1481-1509.
https://doi.org/10.1111/j.1540-6261.2004.00670.x. Barro, Robert J.
2006. “"Rare Disasters and Asset Markets in the Twentieth Century”. The
Quarterly Journal of Economics 121 (3): 823-66.
https://doi.org/10.1162/qgjec.121.3.823. Bates, David S. 2000. “Post-87
crash fears in the S&P 500 futures option market”. Journal of Econometrics
94 (1-2): 181-238. https://doi.org/10.1016/S0304-4076(99)00021-4.
Beckers, Stan. 1981. “A Note on Estimating the Parameters of the
Diffusion-Jump Model of Stock Returns”. The Journal of Financial and
Quantitative Analysis 16 (1): 127-40. https://doi.org/10.2307/2330670.
Bertholon, H., A. Monfort, e F. Pegoraro. 2008. “Econometric Asset Pricing
Modelling”. Journal of Financial Econometrics 6 (4): 407-58.
https://doi.org/10.1093/jjfinec/nbn011. Broadie, Mark, Mikhail Chernov, e
Michael Johannes. 2007. “"Model Specification and Risk Premia: Evidence
from Futures Options”. The Journal of Finance 62 (3): 1453-90.
https://doi.org/10.1111/j.1540-6261.2007.01241.x. ———. 2009.
“Understanding Index Option Returns”. Review of Financial Studies 22
(11): 4493-4529. https://doi.org/10.1093/rfs/hhp032. Campbell, John Y.
1999. “Chapter 19 Asset prices, consumption, and the business cycle”. In
Handbook of Macroeconomics, organizado por John B. Taylor and Michael
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Woodford, 1, Part C:1231-1303. Elsevier.
http://www.sciencedirect.com/science/article/pii/S1574004899100326.
Campbell, John Y., e John H. Cochrane. 1999. "By Force of Habit: A
Consumption - Based Explanation of Aggregate Stock Market Behavior”.
Journal of Political Economy 107 (2): 205-51.
https://doi.org/10.1086/250059. Chabi-Yo, Fousseni, René Garcia, e Eric
Renault. 2008. “State Dependence Can Explain the Risk Aversion Puzzle”.
Review of Financial Studies 21 (2): 973-1011.
https://doi.org/10.1093/rfs/hhm070. Chernov, Mikhail. 2007. “On the Role
of Risk Premia in Volatility Forecasting”. Journal of Business & Economic
Statistics 25 (4): 411-26. Chernov, Mikhail, e Eric Ghysels. 2000. “A study
towards a unified approach to the joint estimation of objective and risk
neutral measures for the purpose of options valuation”. Journal of Financial
Economics 56 (3): 407-58. https://doi.org/10.1016/S0304-
405X(00)00046-5. Chernov, Mikhail, e Philippe Mueller. 2012. “The term
structure of inflation expectations”. Journal of Financial Economics 106 (2):
367-94. https://doi.org/10.1016/j.jfineco.2012.06.004. Chernov, Mikhail,
A. Ronald Gallant, Eric Ghysels, e George Tauchen. 2003. “Alternative
models for stock price dynamics”. Journal of Econometrics, Frontiers of
financial econometrics and financial engineering, 116 (1-2): 225-57.
https://doi.org/10.1016/50304-4076(03)00108-8. Cochrane, John H.
2005. Asset Pricing. Revised edition. Princeton, N.J: Princeton University
Press. ———. 2008a. "CHAPTER 7 - Financial Markets and the Real
Economy”. In Handbook of the Equity Risk Premium, organizado por
Rajnish Mehra, 237-325. Handbooks in Finance. San Diego: Elsevier.
http://www.sciencedirect.com/science/article/pii/B9780444508997500142.
———. 2008b. “The Dog That Did Not Bark: A Defense of Return
Predictability”. Review of Financial Studies 21 (4): 1533-75.
https://doi.org/10.1093/rfs/hhm046. ———. 2011. “Presidential Address:
Discount Rates”. The Journal of Finance 66 (4): 1047-1108. Corradi,
Valentina. 2000. “Reconsidering the continuous time limit of the GARCH(1,
1) process”. Journal of Econometrics 96 (1): 145-53.
https://doi.org/10.1016/50304-4076(99)00053-6. Cox, John C., Jonathan
E. Ingersoll Jr., e Stephen A. Ross. 1985. “A Theory of the Term Structure
of Interest Rates”. Econometrica 53 (2): 385-407.
https://doi.org/10.2307/1911242. Das, Sanjiv Ranjan, e Rangarajan K.
Sundaram. 1999. “Of Smiles and Smirks: A Term Structure Perspective”.
The Journal of Financial and Quantitative Analysis 34 (2): 211-39.
https://doi.org/10.2307/2676279. Drechsler, Itamar. 2013. “Uncertainty,
Time-Varying Fear, and Asset Prices”. The Journal of Finance 68 (5): 1843-
89. https://doi.org/10.1111/jofi.12068. Drechsler, Itamar, e Amir Yaron.
2011. “What's Vol Got to Do with It”. Review of Financial Studies 24 (1):
1-45. https://doi.org/10.1093/rfs/hhq085. Economic Sciences Prize
Committee. 2013. “Understanding asset prices”. Royal Swedish Academy
of Sciences. Engle, Robert, e Dan McFadden, orgs. 1994. Handbook of
Econometrics, Volume 4. Amsterdam: North Holland. Epstein, Larry G., e
Stanley E. Zin. 1989. “Substitution, Risk Aversion, and the Temporal
Behavior of Consumption and Asset Returns: A Theoretical Framework”.
Econometrica 57 (4): 937-69. https://doi.org/10.2307/1913778. Eraker,
Bjorn. 2004. “Do Stock Prices and Volatility Jump? Reconciling Evidence
from Spot and Option Prices”. The Journal of Finance 59 (3): 1367-1404.
https://doi.org/10.1111/j.1540-6261.2004.00666.x. Eraker, Bjorn, Michael
Johannes, e Nicholas Polson. 2003. “"The Impact of Jumps in Volatility and
Returns”. The Journal of Finance 58 (3): 1269-1300.
https://doi.org/10.1111/1540-6261.00566. Fama, Eugene F., e Kenneth R.
French. 1996. “Multifactor Explanations of Asset Pricing Anomalies”. The
Journal of Finance 51 (1): 55-84. https://doi.org/10.2307/2329302.
Hansen, Lars Peter, e Ravi Jagannathan. 1991. “Implications of Security
Market Data for Models of Dynamic Economies”. Journal of Political
Economy 99 (2): 225-62. Intermediate Financial Theory, Second Edition.
2005. 2 edition. Amsterdam; Boston, Mass.: Academic Press. Jackwerth, J.
C. 2000. “Recovering Risk Aversion from Option Prices and Realized
Returns”. Review of Financial Studies 13 (2): 433-51.
https://doi.org/10.1093/rfs/13.2.433. Jacquier, Eric, Nicholas G. Polson, e
Peter E. Rossi. 1994. “Bayesian Analysis of Stochastic Volatility Models”.
Journal of Business & Economic Statistics 12 (4): 371-89.
https://doi.org/10.2307/1392199. Jones, Christopher S. 2003. “The
dynamics of stochastic volatility: evidence from underlying and options
markets”. Journal of Econometrics, Frontiers of financial econometrics and
financial engineering, 116 (1-2): 181-224.
https://doi.org/10.1016/S0304-4076(03)00107-6. Kreps, David M., e Evan
L. Porteus. 1978. “Temporal Resolution of Uncertainty and Dynamic Choice
Theory”. Econometrica 46 (1): 185-200.
https://doi.org/10.2307/1913656. Lewellen, Jonathan. 2004. “Predicting
returns with financial ratios”. Journal of Financial Economics 74 (2): 209-
35. https://doi.org/10.1016/j.jfineco.2002.11.002. Malkiel, Burton G.
2007. A Random Walk Down Wall Street: The Time-Tested Strategy for
Successful Investing. Ninth Edition edition. New York: W. W. Norton &
Company. Merton, Robert C. 1971. "Optimum consumption and portfolio
rules in a continuous-time model”. Journal of Economic Theory 3 (4): 373-
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413. https://doi.org/10.1016/0022-0531(71)90038-X. Merton, Robert C.
1976. “Option pricing when underlying stock returns are discontinuous”.
Journal of Financial Economics 3 (1-2): 125-44.
https://doi.org/10.1016/0304-405X(76)90022-2. Monfort, Alain, e Fulvio
Pegoraro. 2012. “Asset pricing with Second-Order Esscher Transforms”.
Journal of Banking & Finance 36 (6): 1678-87.
https://doi.org/10.1016/j.jbankfin.2012.01.014. Pan, Jun. 2002. “The
jump-risk premia implicit in options: evidence from an integrated time-
series study”. Journal of Financial Economics 63 (1): 3-50.
https://doi.org/10.1016/S0304-405X(01)00088-5. Press, S. James. 1967.
“A Compound Events Model for Security Prices”. The Journal of Business 40
(3): 317-35. Ross, Steve. 2015. “The Recovery Theorem”. The Journal of
Finance 70 (2): 615-48. https://doi.org/10.1111/jofi.12092. Shiller,
Robert J. 1999. “Chapter 20 Human behavior and the efficiency of the
financial system”. In Handbook of Macroeconomics, organizado por John B.
Taylor and Michael Woodford, 1, Part C:1305-40. Elsevier.
http://www.sciencedirect.com/science/article/pii/S1574004899100338.
Vasicek, Oldrich. 1977. “An equilibrium characterization of the term
structure”. Journal of Financial Economics 5 (2): 177-88.
https://doi.org/10.1016/0304-405X(77)90016-2. Weil, Philippe. 1989.
“The equity premium puzzle and the risk-free rate puzzle”. Journal of
Monetary Economics 24 (3): 401-21. https://doi.org/10.1016/0304-
3932(89)90028-7.
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