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Programa

14:00 - 15:20 — Andrea Ugolini (UERJ)

Risco Sistémico na Rede Bancaria Brasileira: Uma abordagem Vine-copula

Nesse evento, examinamos o risco sistémico da rede bancéria brasileira, utilizando o valor em
---- risco condicional como medida de risco. Modelamos a dependéncia condicional multivariada en-
bt oy tre os bancos brasileiros por meio do modelo de cépula de Vine, o qual representa uma estrutura
hierarquica de dependéncia em arvore. Para isso, usamos copulas bivariadas e, desta forma,
modelamos a dependéncia entre cada banco e o indice representativo do sistema financeiro

Y ,” ol brasileiro (BFIndex). Os resultados indicam que, para o periodo de janeiro de 2007 a janeiro

: i ¥ L “ de 2016, o risco sistémico da rede financeira brasileira aumentou drasticamente durante a crise
AN financeira global. Nossas evidéncias indicam, por um lado, que os bancos Bradesco e ltau de-

i & sencadearam o0s principais impactos sistémicos no setor bancario brasileiro. Por outro, essas

evidéncias sinalizam que o Banco do Brasil desempenhou um papel menor de transmissao de
- o e —— wame  FisCO. Os resultados encontrados tém implicagdes para a regulamentacao de capital das institui-
cOes financeiras e para as decisdes de gestao de risco dos investidores.

15:40 - 17:00 — Daniel Alves Castello (UFRJ)
On the Model Building for Transmission Line Cables: A Bayesian Approach

This work is aimed at building models to predict the bending vibrations of stranded cables used in
high-voltage transmission lines. The present approach encompasses model calibration, validation
and selection based on a statistical framework. Model calibration is tackled using a Bayesian fra-
mework and the Delayed Rejection Adaptive Metropolis (DRAM) sampling algorithm is employed
to explore the posterior probability of the unknown model parameters. Two model classes are
proposed to predict the bending vibrations of a typical high-voltage stranded cable. Both model
classes account for the aerodynamic damping with the surrounding medium and the bending stiff-
ness of the cable. The difference between the two relies on the damping model chosen to quantify
the energy dissipation due to friction among the constituent wires of the cable. Model ranking is
rigorously quantified by means of a Bayesian model class selection approach, in which both the
data-fitting capability and complexity of each model class are simultaneously taken into account.
Experimental tests are performed on a laboratory span with a typical high-voltage stranded ca-
ble. The measured frequency response functions are the observable quantities employed in the
Bayesian model updating for the two model classes proposed. Both model classes provide com-
parable and accurate predictions for the cableés frequency response functions within the range
" [5, 25] Hz, with the fractional derivative-based model class providing the most accurate predic-
tions. Nonetheless, both model classes failed to accurately reproduce the measured cableas
dynamic response within the frequency range [25, 30] Hz.

17:00 — Discusséao e lanche
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