PUC-RIo - Certificacdo Digital N° 0913429/CA

8. Referéncias Bibliogréficas

BANZ, R. W.; The Relationship Between Return and Market Value of
Common Stocks. Journal of Financial Economics, v. 9, n. 1, p. 3-18, 1981.

BASU, S.. Investment performance of common stocks in relation to their
price-earnings ratio: A test of the efficient market hypothesis. Journal of
Finance, 32 (3), p. 663-682, 1977.

BLACK, F.; M. SCHOLES.. The pricing of options and corporate Liabilities.
Journal of Political Economy, v.81, n.3, p 637-654, 1973.

BORGES, B. S. C. D.. Teoria de Opc¢bes Reais em Tempo Discreto: Uma
aplicacdo no segmento de Shopping Centers. Dissertacdo de Mestrado, IAG,
PUC-RiIo, Rio de Janeiro, 75p, 2009.

BRANDAO, L. E.; Dyer, J. S.; Hahn, W. J.. Using Binomial Decision Trees to
Solve Real-Option Valuation Problems. Decision Analysis, v.2, n. 2, p 69-88,
2005.

BREALEY, R. A,; MYERS, S. C.. Principles of Corporate Finance, Seventh
Edition. McGraw-Hill/lrwin, 1071p, 2003.

COPELAND, T. E.; KOLLER, T.; MURRIN J.. Valuation: Measuring and
Managing the Value of Companies. New York: John Wiley & Sons, 2000.

COPELAND, T. E.; ANTIKAROQOV, V.. Opcdes Reais: Um Novo Paradigma
para reinventar a avaliacéo de Investimentos. Rio de Janeiro, Campus, 2002.

.. Real Options, Revised Edition: A Practitioner's Guide.
Texere, 12 Ed., 2003.

CMI/CERT, WWW.cmi.com.br

COX, J. C.; ROS, S. A.; RUBINSTEIN, M.. Option Pricing: A Simplified
Approach. Journal of Financial Economics, n. 7, p. 229-263, 1979.

DAMODARAN, A.. Avaliacao de investimentos: ferramentas e técnicas para
a determinacéao do valor de qualquer ativo. Qualitymark, 12 Ed., 1997.

DIAS, M.A.G.. Opgdes reais hibridas com aplicacdes em petréleo. Tese de
Doutorado, Departamento de Engenharia Industrial, PUC-Rio, Rio de Janeiro,
Brasil, 509p, 2005.

.. Opgdes Reais. Notas de aula do curso “Opgdes Reais”,
Departamento de Engenharia Industrial, PUC-Rio, Rio de Janeiro, 2010.

DIXIT, A. K.; R. S. PINDYCK.. Investment under uncertainty. Princeton, NJ,
Princeton University Press, 1994,


http://www.cmi.com.br/
DBD
PUC-Rio - Certificação Digital Nº 0913429/CA

DBD
PUC-Rio - Certificação Digital Nº 0913429/CA


PUC-RIo - Certificacdo Digital N° 0913429/CA

100

HULL, J. C.. Options, Futures and Other Derivatives, Fifth Edition. Prentice
Hall, 2003.

LAARNI B.; MAYER, C. J.; SOMMERVILLE, C. T.. Irreversible Investment,
Real Options, and Competition: Evidence from Real Estate Development.
NBER Working Paper no. 12486, 2006.

LINTNER, J.. The valuation of risk assets and the selection of risky
investments in stock portfolios and capital budgets. Review of Economics and
Statistics, 47 (1), p. 13-37, 1965.

LITZENBERGER, R. H.; RAMASWAMY, K.. The effects of personal taxes
and dividends on capital asset prices: theory and empirical evidence. Journal
of Financial Economics, n. 7, p. 163-195, 1979.

MEDEIROS, P. Y.. Aplicacdo de opg¢des reais no mercado imobiliario
residencial com enfoque na cidade do Rio de Janeiro. Rio de Janeiro.
Dissertagcdo de Mestrado, Departamento de Economia, PUC-Rio, 2001.

MYERS, S. C.. Determinants of corporate borrowing. Journal of Financial
Economics, n. 5, p. 147-75, 1977.

TITMAN, S.. Urban land prices under uncertainty. American Economic
Review, v. 1, n. 3, p. 505-514, 1985.

TRIGEORGIS, L.. The Nature of Options Interactions and the Valuation of
Investments with Multiple Real Options. The Journal of Financial and
Quantitative Analysis, v. 28, n. 1, p. 1-20, 1993.

. Real Options: Managerial Flexibility and Strategy in

Resource Allocation. The MIT Press. Cambridge. 427p., 1996.

ROCHA, K. M. C.; GARCIA, F. A. A.; SARDINHA, J. A. R. P; TEIXEIRA, J.
P.. Real Estate and Real Options — A Case Study. Emerging Markets Review,
Elsevier, v. 1, p. 67-79, 2006.

ROLL, R.. A critique of the asset pricing theory's tests Part I: On past and
potential testability of the theory. Journal of Financial Economics 4 (2): p. 129-
176, 1977.

ROSS, S. A.. Uses, Abuses, and Alternatives to the Net-Present-Value Rule.
Financial Management, Vol. 24, No. 3, p. 96-102, 1995.

SAMANEZ, C. P.. Gestéo de Investimentos e Geragédo de Valor. 400p. Editora
Pearson / Prentice Hall. 2007.

SAMUELSON, P. A.. Proof that properly anticipated prices fluctuate
randomly. Industrial Management Review, 1965.

SCHWARTZ, E. S.. The Stochastic Behavior of Commodity Prices:
Implications for Valuation and Hedging. Journal of Finance, v.52, n. 3, p.923-
973, 1997.


DBD
PUC-Rio - Certificação Digital Nº 0913429/CA

DBD
PUC-Rio - Certificação Digital Nº 0913429/CA


PUC-RIo - Certificacdo Digital N° 0913429/CA

101

SHARPE, W. F.. Capital asset prices: A theory of market equilibrium under
conditions of risk. Journal of Finance, 19 (3), p. 425-442, 1964.

TOURINHO, OCTAVIO A.. The valuation of reserves of natural resources:
an option pricing approach. Tese de Doutorado, University of California,
Berkeley, 1979.

WILLIAMS, J.. Real estate development as an option. Journal of Real Estate
Finance and Economics, v. 4, n. 2, p. 191-208, 1991.


DBD
PUC-Rio - Certificação Digital Nº 0913429/CA

DBD
PUC-Rio - Certificação Digital Nº 0913429/CA




