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80+ artigos científicos publicados em revistas 
internacionais de alto impacto:

Journal of the American Statistical Association
Journal of Computational and Graphical Statistics

Journal of Business and Economic Statistics
American Economic Review

Bolsista de Produtividade em Pesquisa do CNPq nível 1C

10 mil citações no Google Scholar

MCMC: Stochastic Simulation for Bayesian Inference - 4575 citações

Primeiro brasileiro eleito Fellow da International Society for Bayesian Analysis (2022)
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Rafael Campello de Alcantara
Post-doc at UT Austin
D.Sc. in Business Economics (Fev-2024)
Cutoff-aware BART for estimating Heterogeneous 
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Post-doc in Econometrics at Örebro, Sweden
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Essays in Bayesian Financial Econometrics
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D.Sc. in Business Economics (2021)
Dynamic ordering learning in multivariate forecasting
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Renata Tavanielli
D.Sc. in Statistics (2024)
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D.Sc. in Statistics (2021)
DSS in Gaussian Linear Factor Analysis

Helton Graziadei
Professor at UFPR
D.Sc. in Statistics (2020)
Some Bayesian generalizations of the INAR model

Paloma Waisman Uribe
Data Science Manager at Nubank
D.Sc. in Statistics (2017)
Dynamic sparsity on time-varying Cholesky-based 
covariance matrices
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A Constrained BART  
Model for Identifying 

Heterogeneous 
Treatment Effects in 

RDD

When it counts: 
Econometric 

identification of the 
basic factor model 

based on GLT structures

Parsimonious Bayesian 
factor analysis when 

the number of factors is 
unknown 

Dynamic mixed 
frequency pooled 

copula

Time series momentum 
predictability via 
dynamic binary 
classification

Dynamic portfolio 
allocation in high 

dimensions using sparse 
risk factors

Dynamic ordering 
learning in multivariate 

forecasting

Dynamic sparsity on 
dynamic regression 

models

Tree-Based Bayesian 
Treatment Effect 

Analysis

DSS in Gaussian linear 
factor analysis

Deep Learning Models 
For Inflation Forecasting

Parsimony inducing 
priors for large scale 
state-space models

Bayesian generalizations 
of the INAR model

The illusion of the 
illusion of sparsity

How many 
hospitalizations has the 
COVID-19 vaccination 

already prevented in Sao 
Paulo?

Spatial Prediction of 
Sea Level Trends

Prior sensitivity 
analysis in a semi-
parametric integer-
valued time series 

model

Scalable semi-parametric inference for the means of heavy-tailed 
distributions

Bayesian semi-parametric MSSV models

Walk on the wild side: Multiplicative sunspots and temporarily 
unstable path

Efficient sampling for Gaussian linear regression with arbitrary priors

Particle learning for Bayesian semi-parametric SV model

Dynamic models

Bayesian hypothesis testing: Redux

On the long run volatility of stocks: time-varying predictive systems

Bayesian factor model shrinkage for linear IV regression with many 
instruments

Sequential Bayesian learning for SV with variance-gamma jumps in 
returns

Efficient Bayesian inference for multivariate factor SV models

Cholesky realized stochastic volatility model

Particle learning for fat-tailed distributions

Time-varying extreme pattern with dynamic models

Bayesian instrumental variables: likelihoods and priors

Treatment effects: a Bayesian perspective, Econometric Reviews

Modern Bayesian Factor Analysis





Bayesianity x 
frequentism

Overfitting

Prior predictive: “Bayesian integration over parameters 
automatically and elegantly penalizes complexity.”  
(Bishop & Bishop, 2024, page 57).

Estimation vs point-null hypothesis testing

Unit root:  Straightforward posterior inference vs 
unnecessary Brownian motion for point-null hypothesis 
testing.  Hundreds and hundreds of pointless scientific 
papers.

Normal dynamic linear modeling

Uncertainty quantification (UQ): Two-step kalman-filter & 
parameter estimation vs fully Bayesian uncertainty 
account



Motorcycle helmets



Polynomial regression





Posterior model probability for order 11 = 98.3%
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Rinaldo Artes
Entrepreneurship in times of economic stress: unraveling the U-shaped relationship between the internality of causal attributions and growth. Journal of 
Small Business and Enterprise Development, 2024.

The impact of gestational weight gain on fetal and neonatal outcomes: the Araraquara Cohort Study. BMC Pregnancy and Childbirth, 2024.

The circular quantile residual. Computational Statistics and Data Analysis, 2023.

Estimating credit and profit scoring of a Brazilian credit union with logistic regression and machine-learning techniques. RAUSP Management Journal, 2019.

Adriana Bortoluzzo
Multichannel relational communication strategy: does one-sized strategy fit all customers? European Journal of Marketing, 2024.

Direção do mercado acionário impacta o alfa de fundos? Revista Brasileira de Finanças, 2023.

Forecasting accuracy of industrial sales with endogeneity in firm-level data. International Journal of Business Marketing and Management, 2021.

Disparity in the access to kidney transplantation for sensitized patients in the state of Sao Paulo-Brazil. Transplant Immunology, 2021. 

Paulo C. Marques F.
Probabilistic Nearest Neighbors Classification. Entropy, 2024.

Confidence intervals for the random forest generalization error. Pattern Recognition Letters, 2022.

Prior Sensitivity Analysis in a Semi-Parametric Integer-Valued Time Series Model. Entropy, v. 22, p. 69, 2020. Citações:4|3

Bayesian generalizations of the integer-valued autoregressive model. Journal of Applied Statistics 2020. 



Programas de Pós-Graduação do INSPER

Doutorado em 
Economia dos 

Negócios

Estratégia & Marketing
Microeconomia

Macroeconomia & 
Finanças

Doutorado 
Profisssional em 

Administração

Estratégias em 
organizações privadas

Estratégias em
organizações públicas

e do terceiro setor.

Mestrado 
Profissional em 

Economia

Mestrado 
Profissional em 
Administração

Mestrado 
Profissional em 

Políticas 
Públicas

Programa 
Avançado em 

Data Science e 
Decisão

Mestrado 
Profissional em 

Ciências de 
Dados e Decisão 

(MPCDD)
Em elaboração



Programa Avançado em 

Data Science e Decisão

1° trimestre

• Aprendizagem Estatística de Máquina I
• Computação para Ciência de Dados

2° trimestre
• Aprendizagem Estatística de Máquina II
• Big Data e Computação em Nuvem

3° trimestre
• Prática Avançada de Data Science e Visualization

• Métodos de Design para Ciência de Dados
• Data Science Deploy

4° trimestre

•  Financial analytics

• Marketing analytics

5° trimestre 

• Projeto de encerramento (Capstone) – Análises iniciais

• Clínicas

6° trimestre

• Projeto Capstone: conclusão do curso

• Clínicas (Design)



Mestrado Profissional em Ciências de Dados e Decisão (MPCDD) – Em elaboração

Disciplinas obrigatórias
1. Inferência Estatística
2. Probabilidade e Processos Estocásticos

3. Processamento de Dados em Escala

4. Sistemas de base de dados distribuídos

5. Introdução a Aprendizagem Estatística de Máquina

Concentração: Modelagem Estatística de Máquina

6. Estatística Bayesiana

7. Estatística Computational

8. Análise de Séries Temporais and/or Inferencia Causal

Concentração: Computação e Decision Analytics
6. Otimização

7. Aprendizagem Estatística de Máquina Avançada
8. Sistemas de Administração Base de Dados Avançado

Inspiração: MS Data Science, Analytics and Engineering, Arizona State University

https://degrees.apps.asu.edu/masters-phd/major/ASU00/ESDSEBMLMS/data-science-analytics-and-engineering-bayesian-machine-learning-ms?init=false&nopassive=true
https://degrees.apps.asu.edu/masters-phd/major/ASU00/ESDSECDAMS/data-science-analytics-and-engineering-computing-and-decision-analytics-ms


Doutorado Direto & Pós-doutorado no Insper

Pesquisador 
principal em 2 

Projetos Temáticos 
FAPESP

Uma bolsa de 
doutorado direto 

(DD)

Duas bolsas de 
pós-doutorado 

(PD)
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