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Abstract

This dissertation is a collection of essays on liquidity in financial markets. As there are multiple facets of liquidity, | address
this issue within three essays. The first essay entitled “Mispricing in the odd lots market in Brazil’, and coauthored with
professors Marcelo S. Perlin and Marcelo B. Righi, has been accepted for publication in the North American Journal of
Economics and Finance (2018 JCR Impact Factor: 1.119, Qualis A2). We show that a peculiarity in the Brazilian financial

marke ...

Resumo

Esta tese € uma colecao de ensaios sobre liquidez nos mercados financeiros. Uma vez que ha multiplas facetas sobre o
conceito de liquidez, o tema € investigado através de trés artigos. O ensaio intitulado “Mispricing in the odd lots market in
Brazil”, escrito em coautoria com os professores Marcelo S. Perlin e Marcelo B. Righi, foi aceito para publicagao na revista
North American Journal of Economics and Finance (Fator de Impacto JCR 2018: 1.119, Qualis A2). No artigo, ndés

mostramos que uma esp ...
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