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A utilização do método arch para modelar
a variância condicional da bolsa de
valores do Rio de Janeiro: uma abordagem
introdutória
f1)WesIey Vieira da Silva - vuesley@eps.ulsc.br- Universidade Federa/de

Santa Catarina - Pesquisa Operacional - Rua Delminda Sí/veíra, 729,

Condomínio Baía do Sol, Bloco A Apt-104 - Agronõmica - Florianópolis

Santa Catarina ~ CEP: 88025-500 - Teh (048) 331-7112 - {2)Robert Wayne

- samohyl@eps.ufsti.br- Universidade Federal de Santa Catarina - Estrada

Geral Samüaqui, 3096 - Sambaquí - Florianópolis - Santa Catarina - CEP:

8S051-001 - Tel: (048} 33ï-7027The ARCH - Autoregressive

Conditïonal Heteroscdasticity - models have been applied with

large success in the financiai market of Brazil, with the intent of

assess investigating the comportment volatility of assets prices.

This article search to model the conditional variance using daily

rates of returns of Rio de Janeiro Stock Exchange Index searching

assess the volatility of referred series. The results indicate that the

model estimated show the presence of ARCH with 5% criticai value

for the Lagrange Multiplier test. Later, the modeling of conditional

variance was obtained by FGLS - Feasible Generated Least Square.

Furthermore, the DÍckey-Fuller test and Dickey-Fuller Augmented

test confirmed the presence of one root unit on the series,

prefemng itself at work with rates of retums of ïndex for to stability

the residual variance and to make the model convergent.

ARCH (Auto-regressive Condïtional heteroscedasticity). Dinamic

Model and Test Unit Root.

Reducing the gap between production
scheduling theory and practice by using
expert systems
(1)Joào Vítor tVIocce/fín -ivmoccel@prod.eesc.sa.usp.br- (2)Renato Vaíro

Belhot- rvbefhoit@pfod.eesc.sc.usp.br- Escola de Engenharia de São

Carlos - USf* - Av. Df. Carlos Botelho, 1465 - Vila Pureza - São Carlos -

São Paulo - Cep: 13560-250 - Tel: (016)273-9378 - Fax: (016)271-92^1

A significant amount of research effort hás been devoted to theory of

scheduling, however its use in manufacturing environments still

remains minimal. In order to overcome the lack of consciousness

regardíng the scheduling theory contents, we discuss the use of

computer as an effective toai for the transference of specialized

knowledge, particularly via expert systems. As an attempt to make

classicai scheduling more practical, we have developed an expert

system prototype that deals with the Parailel Machine Scheduling

Problem. The expert system recommends solution techniques and

complementary references to better understanding the situation under

analysis. DetaHs of the Knowledge Base are presented.

Productíon scheduling, expert systems, education.
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