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Ofua: EMikalQomoinomn Tov UNTwWOoU E0WTEQIKWV KAl €EWTEQIKWV UEAWV Yl KQLOM
ekAoync N/kal e&E€AEng otn Paduida tov Kabnyntr mowtng pabuidag tov Tunuatog
Owovourkwv EMoTnuav 0To YvwoTikd avTikeipevo «XonUaTOOLKOVOULKT)»

H EYTKAHTOZX TOY ITANEITIIZETHMIOY TTEAOIIONNHXZOY

‘Exovtag vrtoym:

1. T duxta&elc tov dpOpov 19 tov N. 4009/2011 (PEK 195 A”)

2. Tnv anddpaon 1/7-12-2011 g 18ng ovvedplaong g LvykAntov tov Ilavemiotnuiov
ITeAomovvrjoov (PEK 134/3-02-2012 tevxog B')

3. Tnv andédpaon 6/2-04-2013 g 44nc ovvedplaong g LuykArtov Ttov Ilavemotuiov
ITeAomtovvrjoov (PEK 1002/24-04-2013 tevxog B')

4. Tnv anodpaon 1/16-10-2013 g 52nc ovvedgiaonc g LuykAntov tov Iavemotnuiov
ITeAomtovvrjoov (PEK 2807/05-11-2013 tevxog B')

5. Tnv amodpaon 1/12-03-2014 g 57ng ovvedplaonc e LvykAntov to Ilavemotnuiov
ITeAortovvrioov (PEK 770/28-03-2014 tevyog B')

6. Tic anopdoeic 160/13-06-2012 ko 16/13-06-2012 tng 16ng ovvedoinong g LuykArtov
Ewdwrc ZvvObeong tov Iavemotnuiov IleAomtovvioov

7. To amdéomaopa mEaxtikwv Tng 6" ovvedplaong e Koounteiag g Xx0Arg
Owovoplag, Aotknong kat ITAngodooikric (18-04-2016)

Amodaoilet

Eykoilvel Vv emKaQOTONON TOU HUNTEWOL E£0WTEQIKWV Kol eEWTEQIKWV HEAWV Yix KQLOM
exAoyne Mot eféAEng ot Pabuda tov Kabnyntm mowtng Pabuidac tov Tunupartog
Owovouuav EMotnU@y 010 yVwoTiko avTikelpevo «XONUATOOKOVOULKT)», WG akOAoVOwG:

A. Ogtopog I'vwaoTikov Avtikelpévov

To yvwotikd avtikeipevo TG XONHUATOOUKOVOULKTG TEQUAAUPBAVEL YVWOTIKA AVTIKEIPLEVA TIOV
oxetiCovtal dpeoa 1) €UHETR HE TN XONMUATOOLKOVOLKT] €TOTIUN €V OLVOAw, OTNV omoix
EVTAOOOVTAL avTikeipeva OMwS XQNUATOOIKOVOULKY),  XONUATAYO0QEG XQTUATOOKOVOUIKNG
Awotknong, XONHUATOOIKOVOULKNG AvdaAvong, MakQo-XQMUATOOIKOVOLKT|G,
Xonuatoowovouwnc Toamelikrg, Xonuatodotnong Enxeorjoewv kat Ayopowv Xorjpatog ko



KedpaAaiov. Ta yvwotikd avtd aviikelpeva etvat anagattnta oty e££Taon Kat Katavonor
TWV WOIALTEQWV XAQAKTNOLOTIKWY TNG XQTUATOOIKOVOLLLKT|G.

Ta Xonpatoowovopika etvat 0 kA&dog twv OKOVOULKWY TTov aoxoAelTal pe v eEeVpeoan Kat
dlaxelolon kebaAaiwv. Xonowpomotel kat dtavépetl Ta dxOéoua kKePaAaa Kat v dldokelx
TV X0Ovov  AapBavouévov  vTOYN  TOL  ekdoTOoTE QIOKOUL amddoons.  Emopévwg, n
dQACTNELOTNTA TWV XOTHATOOKOVOULKWV KLvelTtal 0To edio TG kaOléQwaong TeXVIKWVY Y TNV
dlarxelplon TV TEQLOVOLAKWY OTOLXElWV, TwV dAPOQWV XONHUATOOKOVOULKWY OeudTtwv Kot
TEA0OC OTIG DLXPOEEG HeTalD £L00ONUATOS KAl ££00WV OTO TAALOLO TTAVTA EVOG ETUTIEDOVL QLOKOU
otic emevdvoels. Emmpoofeta, T XONUATOOKOVOUIKA TWV ETUXEQNOEWV avadEéQovtal 0T
dolknon  kat T XONHATOdOTNOTN MW TWV AYOoQwWV XONHATOS Kal kepaAalov Twv
dQAOTNELOTHTWYV TNG ETTLXElQNOTC.

Ta Oépata ov e€etdlet ) emoTun TS XQNUATOOKOVOULIKNG ATITOVTAL:

1. Tn  Awyxeioion XapropvAaxiwv (1.x. Kataokevr] PBEATIOTwV  XapTopuAakiwv
ETEVOVTIKWV OTOLXEIWV)

2. Tn Awixxetpoon Kwvdvvov (rt.x. Méronomn g Aclac oe Kivdovvo — Value-at-Risk-)

3. Tnc Amotiunong kat AEloAdynon Entevdvoewv (m.x. Ebgeon g alag pag emiyeionong
Tiov eEayopdletal)

4. Tnc AvdAvong Entixeproewv (m.X. XQNUATOOKOVOULKTIG AVAALONG £ty elpnong)

5. Tnc Toamelikng (1t.x. Awxxeipon tov Evepyntucov kat tov ITaOntukov g Todmelac)

6. Tnc Awxxeipione twv Amofepdtov twv AopaAotikwv Tapelwv (m.X. Emevdvoeig

otolxelwv tov Evegyntikov wote oL amoddoelc va  aviamokoldovv otig  peAAovtikég
VTTOXQEWOTELS — OLVTAEELS -).

B. Talivounon peAwv punrtowov

To péAN Tov unTewov éxovv talivounel oe dVO Katyopiec amd dmoPn cLVADELAS YVWOTIKOV
avtikepévov. H mowtn katnyopia onuewwvetal pe v évdelln «Zvvadewa Paoet PEK» 1} (B1)
Kat meQUAapPavel  elte kaBnyntéc twv OO MEWTwV Pabudwv  pe avadpopd oTnv
Xonuatoowovoukn eite kabnyntéc twv dVo MEwTtwv Babuidwv, ot omolot, Pdoel tov PEK
dLOQLOMOV TOUG, OQAOTIOLOTIOLOVVTAL

OULVOALKA 1) €V HéQeL O€ pia amd TIC MTAQAKATW YVWOTIKES TTEQLOXEG, OL OTToleg YxaakTnellovtat
WG ovvadelg TEOS TA TAQATIAV®W AVTIKELHEVAL:

. Xonuatayooég

. Avyopéc Xonuartog & KepaAaiov

. Xonuatookovoukrg Atotknorg,

. XonUatoowovopkrg AvaAvong,

. MakQo-XQNHATOOKOVOUIKT|G,

. Xonuartoowovopuikrc Toamelkng,
. Xonuatodotong Entiyeonoewv

H évta&n evog kabnynt) oty mowtn katnyooia (B1), av kat dev amouteltal, ovvodevetat ano
EOIKT] ALTIOAGYNON, TEQAV TOV OTL 1] CUYKEKQLUEVT] YVWOTIKY TTEQLOXT] €XEL XAXQAKTNOLOTEL WG
ovvadn|g mMEOGS TN XONHUATOOIKOVOLLKT).

H 0devteon katnyopia onuewwvetar pe tnv €vdelln «Xuvvadewn Bacet éoyov» 11 (B2) kal
nieQAapBavel eite kabnynTés mewng Paduidag, ot omolot €xovv va emdelEovy ONUAVTIKO KAt
TIEOOPATO €QY0 OTA TAQATIAVW aVTIKElpEVAR, TaQoAo tov oto PEK dogtopov touvg dev vty et
avapopd o’ avta, elte kabnyntéc mEwtng Paduidag, oL omolot €xovv va emdelEovv onuUaAVTIKO
KAl TROOPATO €QY0 O& KATIOLEG ATIO TIG TIROAVADEQDelTEC YVWOTIKES TTEQLOXEG, OL OTTOLEG £XOLV
xapaktnEwotel wg ovvadelc pe Ta maganavw avrtikeipeva, magoAo mov oto PEK dioglopov
toug dev vmapxel avadopd o avtéc. H évtaln evog kabnynty ot devtepn katnyopia
oLVOdEVETAL ATIO OXETIKY] EWDIKT] ALTIOAGYNOMN.


https://el.wikipedia.org/wiki/%CE%9F%CE%B9%CE%BA%CE%BF%CE%BD%CE%BF%CE%BC%CE%B9%CE%BA%CE%AC
https://el.wikipedia.org/wiki/%CE%95%CE%B9%CF%83%CF%8C%CE%B4%CE%B7%CE%BC%CE%B1
https://el.wikipedia.org/w/index.php?title=%CE%A1%CE%AF%CF%83%CE%BA%CE%BF&action=edit&redlink=1
https://el.wikipedia.org/wiki/%CE%9A%CE%B5%CF%86%CE%AC%CE%BB%CE%B1%CE%B9%CE%BF_(%CE%BF%CE%B9%CE%BA%CE%BF%CE%BD%CE%BF%CE%BC%CE%B9%CE%BA%CE%AC)

Yanv katnyopia te ovvadelag Pdoel égyov (katnyopia B2) eumimtouvv katl ot kaOnyntég
TIAVETUOTN WV TOL €£WTEQUKOV TOL €XOUV TEQIANPOEL 0TO PUNTEWO EEWTEQKWV HEAWV/KQLTWY,
KaL TOUTO dLOTL TO YVWOTIKO AVTIKEIPLEVO TOUG TTROOOL0QILETAL KATA KVQLO AOYO HETW TOL £€QYOU
ToVG, kaBwg Kat g €dpag mov katéxovv ota [avermotuaka Tunuata tov e£wteQkov.

XTO TQOTELVOUEVO UNTEWO €XOLV TeQIANPOel povo kabnynTtés Twv dVo TMEWTWV KATIYOQLWV
(dpeoeg 1 éupeoceg ovvadeteg Paocet PEK), kabwg emiong kat kabnyntéc maverotnuiowv
efwteokoy Twv omoiwv 1 ovvadewx mEoodopiletatl Paoel éQyov oVpPwva pe TNV
meonyovuevn magdyoado. H mooodnkn kat dAAwv kabnyntwv eAAnvikov kat Eévav
TAVETOTNiwV TEOPAETeTAL v Yivel oe emduevn daon oto mAaloo ¢ dxdkaoiag
OLVEXOUVG EMIKALQOTION 0TS TOV HUITOWOV.

Eowrteoued pnéAn tov Iavemotnuiov IeAomovvrjoov — katnyopia Bl

Aev vrapxet kavéva pédoc AEIT oto Ilavemomuio IleAomovvrjoov pe to do 11 ovvadég

YVWOTIKO AVTIKEEVO

Efwrteoucd néAn Kabnyntwv EAAnvkaov IMNavemuotmnuiov — katyyopio Bl

1. Fewoyovtoog Anuntowog, Kabnyntic Owovopuov Ilavemotnuiov  ABnvav,
Tunpartog Aoylotikng & XONUATOOUKOVOLLLKT|G, pe YVWOTIKO avTiKelpevo
«Xpnuatoowovouwt» @. Awop. 112/18.2010t.I”. O Anuntolog I'ewpyovtoog etvar Kabnyntrg
¢ Xonuatoowkovopknc oto Tunua Aoylotikrg kat XonUaTtookovopkr)c Tov Oucovopkov
IMaverotnuiov ABnvav. Katéxet Awaktooikd AtmAwpa (PhD) ota Owovopkd amd to
University of Essex, UK (1984-88), Master of Science (MSc) ota Owcovopika pe E€edicevon ot
Nopwopatikr) Oewoia kat IToArtkr) and to London School of Economics, UK, (1983-84) kau
ITtuxio (BA) otic Owovopkéc Emomues and to Tunua Owovoukwv Emotnuov tov
[Mavermomuo Adnvwv (1978-82). Exer dnuootevoer oe Emomnuovika ITeprodwkad, omwg
European Journal of Finance, Mathematical and Computer Modeling, Journal of International
Financial Markets, Institutions and Money, Journal of International Money and Finance, Journal of
Macroeconomics, Applied Financial Economics, European Economic Review. H avaAvtur
TIEOLOLAOT]  TOL  €QEVVTTIKOV KAL ETMOTNHUOVIKOVU £Qyov Tov Poloketal otn dtevBuvon

http://www.aueb.gr/pages/didaktiko/faculty gr short.php?facid=1051.

2. LvLomovAog Oe06dwpog, Kabnyntic Iavenmotnuiov Aryalov, Tunuatog Navtidiag &
Emxelonuatikcv YTnNEeowwy, HE YVWOTIKO aVvTIKEIHEVO «XONUATOOWKOVOULKT» D, Alog.
830/06.08.13t.I". O BOewdopoc XvotdmovAog éxel ddd&et TTooxwonuévn Xonuatootkovopky,
AteOviic  Xonuartoowkovoukr,  Navtidiaxr)  XONHATOOWKOVOULKT),  XQNUAXTOOKOVOUUKK
IMaodywya & Awxyeipion Kivdovwv. Ta egevvntikd tov evOlap£0ovTa eMIKEVTQWVOVTAL OTOUG
axkoAovOovg  topels:  Epaguoopévn  XONUATOOIKOVOULKY]  AELTovQylar  €TLXEQNOEWY,
amoTiunoelg, ovyxwvevoels & efayopés, etaiouen) dakvBéovnon & kowvwvikyy evOovvn, asset
allocation & management, evegyéc oToatnywkéc  xagropuvAaxiov, hedging e
XONHUATOOUKOVOUIKA Taxpaywya, apoPaia kedpdAawn & structured products, hedge funds.
MetalV AAAwVv €xel dnuoolevoel 0 £€0Y0 TOL Ot akOAovBa deOvr) megodwkd: Journal of
Multinational Financial Management, Journal of International Financial Markets, Institutions &

Money xai International Review of Financial Analysis . H avaAvtxkr magovoiaon tov


http://www.aueb.gr/pages/didaktiko/faculty_gr_short.php?facid=1051

EQELVNTIKOV KA ETUOTNHOVIKOV éoyov oL PolokeTa ot dLevOvvon

http://www stt.aegean.gr/el/prosopiko/meli-dep/cv/6.html

3. Awapavine Iavaywwrtng, Kabnynmce Owovopuwot Ilavermomnuiov  AOnvav,
Tuquatog  Ogyavwone &  Awiknong  Emxepnoewv, He  YVWOTIKO — AVTIKEIUEVO
«Xonuatoowovoukt) Awotknon» @. Awp. 740/20.05.08t.I". O Iavaywwtne @. Aixpaving etvoar
KaOnynmgc Xonuatodotikr)c Awoiknong oto Tunua Opydvwong kat Awoiknong Emiyeionioewv
tov Owovopwov Ilavermotnuiov AOnvov (NoépuPolog 2007-orjpeoa). Exer mruxio ota
Owovouwca ano 1o Owovouko Iavermotuio ABnvwv (1986), mtuxio Master Oucovopkwv
amd 1o University of Birmingham (1987) kat ddaktooiko ota Owovopud and to University of
Birmingham (1990. Ta egevvnukd evdaxpégovia ToOv eTkeVTOWVOVTAL oOe  Ofuata:
Xonuatodotikr)c Awoiknong, AweOvoig Xonuatodotnong, AweOvav Ayopwv Xonuatog kot
KepaAaiov, AvaAvon XapropvAaxiov, AvaAvon Enevdvoewv xat Edaouoouévng
Owovouetpiag. 'Exet meQuoootegec amo 25 ONUOOLEVOES O  avayvwolouéva  oedvr)
ETUOTNUOVIKA TEQLOOIKA, KAOWS kAl 08 OLAAOYIKOUS TOUOULG [e KQITEG, HEYAAO aQlOuUo
ovupetoxwv o€ 0Ebvr) emuotnuovikd Xuvvédguax kat €xet dwateAéoel kol oe dedv)
ETUOTNHOVIKA TEQLOdKA TV Ouovopikwv kat g Xonpatodotikrg Awotknone. H avaAvtkn
TIEOLOLAOT]  TOL  EQEVVTTIKOV KAL ETOTNUOVIKOU €Qyov Tov Poloketal otn dtevOuvon
http://www.aueb.gr/pages/didaktiko/faculty gr short.php?facid=1058.

4. Zovmovvidng Kwvotavtivog, Kabnyntic IloAvtexvelov Kornng, Tunupatog
Mnxavikwv Ilagaywyns & Awlknong, pe YVWOTIKO aVTIKEUEVO  «XQNUATOOLKOVOLLLKT)
Aotknon» ®@. Awp. 7/20.01.1999NIIAA. O Kwvotavtivog Zomouvvidng eivar Kabnyntric
Xonuatoowovoukng Atoiknong kat Emiotnuovucog Yrevbvvog tov Egyaotnelov Zvotnudtwy
Xonuatoowovouikr)c Awoiknone. Exet mruxio Emuomnuov Awoiknong tov Ilavemiotnuiov
Maxedoviag (1981), DEA oce Xonuatoowovopikd MavatCuevt, Universite de Paris-Dauphine
(1982) xau Doctorat d'Etat ot Awwnrtuey Eruotjun, Universite de Paris-Dauphine (1986).
Epevvnrka evduaxdpéoovid tov  eotidlovtar  otovg  axdAovOouvg  Topels:  Awxxelgonm
Xonuatoowovoukwv Kivdvvwv, Zxeduxouog kar Avamtuln ITloAvkoitrowyv Zvotnudtwv
Ynoomoeeng Amopacewv  kKat  ePAQUOYT]  TOUG  OTOV  ETUOTNHOVIKO — XWEO  TOL
Xonuatoowovoukod  MavatCuevt. H avaAvtikr) magovoiaorn Tov  €QeuVNTIKOU KAl

ETUOTNHOVIKOV €0YOVL TOL Poioketat ot dtevOvvon http://www.pem.tuc.gr/4340.html.

5. Kapovoavos EppavoundA, Kabnyntic Oucovopucov Tlavermomnuiov  AOnvay,
Tunuatog Aoylotikrc & XOoNUATOOUKOVOULKTG, HE YVWOTIKO AVTIKEIPUEVO «XONHUATOOUKOVOLLLKT)
Awoitknon» @. Awp. 70/03.04.200INITAA. O EppavounA T. Kapovoavog etvar KaOnyntrg
Xonuatoowovopikrc oto Owovouwod Iavemomuo AOnvov (OITA). EAafe Iltvxio xat
Maotepe Oucovoukwv Emiomnuav and to IHavermomuio tov Aovdivov (KoAAéyio Queen Mary
kat KoAAéyio Birkbeck, avrtiotoixa) kar dwaktookd amd to Cass Business School Tou
IMaverotnuiov Zitv tov Aovdivov. H ddaxtikn tov eumepia megdappPavel dwaokalio oe
nipoTttuX ko (BSc, BA) kat petamtuyiaxko (MSc, MBA, PhD) enimtedo. ‘Exet dOnuootevoet peydAo
aQOUO  €QEVVNTIKWV  EQYAOCLWV OTOVG TOoMEls Twv Xonuatoowovouwwyv Ilagaywywy,
Emevdvoewv, Navtidaknc Xonuatodotons, Navtdiakwyv, XONHATOOWKOVOULIKNG — TwWV
Emxeonoewv kat Epaguoopévng Owovoukng, oe vymAod kvgovg deOvr) emotnuovikd

TeQLOOKA He KQLTég (m.X. Journal of Banking & Finance, European Financial Management, J. of


http://www.aueb.gr/pages/didaktiko/faculty_gr_short.php?facid=1058

Futures Markets, Review of Derivatives Research, Transportation Research Part E, ]J. of Transport
Economics and Policy, k.a.). H avaAvtikr) magovoiaon tov €0euvnTikod KAl €MLOTNHOVIKOU
€oyov tov Poloketal ot devOvvon http:// www.aueb.gr/pages/prosopiko/faculty gr short.php?
facid=1183.

6. MaAAwagomovAog Anuntorog, KaOnynuic Ilavemotnuiov Ilewpawws, Tunpatog
Xonuatoowovopikns & Toameliknig AownTikng, He YVwoTikd avtkelpevo  «Makgo-
Xonuatoowovopkr)» @. Awp. 504/27.12.06t.I". O Anuntone MaAAwpdmovAog omovdaoe
KOLVWVIoOAOYia Kal owovoutkés emotnues oto Freie Universitaet Berlin, 6mov kat mrjoe to
dWAKTOQIKO Tov 0 Ofépata  deOvoUg  YXONHATOOWKOVOUIKNG.  Adafe OwovVopKd Kot
xonuatoowovoutkd oto Brunel University, London Guildhall University kot Freie Universitaet
Berlin kot vrinoe emoxémtne kabnyntic oto New Economic School, Moscow Academy of
Science. Ta «vox evdwxdpégovia Tov elvar 1 Amotiunon Afoyoadwv, Awxxeipon
XapropvAakiov, Maxgoowovour), Owovopetolx  kar  AeOviigc Xonuatootkovouu.
‘Exet mAovo1o egevvnTikd €0Y0,HEQOS TOL OTIOIOL dNOCLEVTNKE O€ £YKLOa OLEOVT]) TTEQLODLKA, OTT
wg 7o Journal of Business, Journal of Banking and Finance, Journal of International Money and
Finance, Journal of Empirical Finance, European Financial Management. H avaAvtun
TIEOLOLAOT]  TOL  EQEVVTTIKOV KAL ETOTNUOVIKOU €Qyov Tov Poloketal otn dtevOuvon

http://web.xrh.unipi.gr/index.php?option=com contenté&task=view&id=34&Itemid=80&lang=el

7. Mepixag Avdgéag, Kabnynmc INavemotuiov ITewpawwe, Tunuatoc Navtdakwv
LTovdwV, HE YVWOTIKO AVTIKEHEVO «XONUATOOWKOVOULKT] AvaAvon» @. Awop. 241/08.10.2004+.
NITAA.  Ta  egevvnukd TOL  eVOWAPEQOVTA  EUTIMTOLV  OTNV  KATNyoRix  Twv
Xonuatoowovoukwv,  Navtidiakne  XONUATOOWKOVOUIKT)G  Kat  XQNUATOOUKOVOULKTG
Aowentiknic. ‘Exet dnpootevoel to €070 TOL OTA TAQAKATW, HETAED AAAWYV dLeOVOV TTEQLODLIKWV:
European Research Studies Journal, Applied Financial Economics, Journal of Risk FinanceH
AVOAVTIKT] TTAQOLOIAOT) TOL  €QEVVNTIKOV KAL ETIOTNHOVIKOU €QYov Tov [oloketal ot

dtevOuvon http://www.e-maritime-unipi.gr/?p=123

8. MvAwvdg NikoAaog, KaOnyntic Iavermomuiov AOnvwv, Tuniuatog Oucovopikwyv
Emomuwy, pe yvwotikd avtikeipevo «Xonuatayopéc & KepaAawayopéc» . Auog.
154/04.10.99t.NITAA. O Ag. NikéAaog MuvAwvac etvar Kabnyntic Xonuatootkovouikng tov
Owovopucov Tunuatog tov Iavemotuiov AOnvwv. 'EAaBe to mtuxio tov ano v Avwtatn
Brounxavikr ZxoAn Oecoadovikng kat ovvéxioe tig omovdég tov oto Baruch College katl oto
City University tnc Néag Yookng omov éAafe to MBA (1980) kat to AwaktoQukod tov AlmAwpa
(Ph.D.-1984) otmv Xonuatooucovoutkt). Ektog and to Iavemomiuio AOnvav éxel ddacel oto
University of Massachusetts, oto Baruch College, xat oto ALBA, pua cepd pabnuatwv oe
[Mtoxtoka kar Metantoyxiaka  Tlpoyoappata omws Ayopéc Xonuatoc kar KedaAaiov,
Xonuatoowovopkr), Ayopéc Ilagaywywv, Oeouwr) Emévdvorn, Xonpatoowkovouucd
Yrnodetypata, kat AteOvelg Xonuatayopés. To egevvntikd Tov €0Y0 Kal T eVOLXPEQOVTA TOL
ETUKEVTQWVETAL 0Tt Oépata oLUTEQLPOQAS TWV XONHUATOTUOTWTIKWOV XYOQWV, TO €AANVIKO
xonuatotowo, ™ Oeouikn) eméVOLOT, TNV ETALQKY] OaKLBEOVNON KAOWS KAl TIG oryoQéEg
TEAYWYWV kKat evépyewas. Eivalr ovyyoadéac towwv mpoochatwv BPAlwv yiax Tig ayopég
TIAQAYWYWV KAL TNV ayoe& Twv apoPailwv kedpadailwv oe ovvepyaoia pe tnv Evwon

EAANvikwv Toamelwv. Anpootevpéva agboa tov epdaviCovtal 0e dAKEKQLUEVA aKAdNATKA


http://web.xrh.unipi.gr/index.php?option=com_content&task=view&id=34&Itemid=80&lang=el
http://www.aueb.gr/pages/prosopiko/faculty_gr_short.php?facid=1183
http://www.aueb.gr/pages/prosopiko/faculty_gr_short.php?facid=1183

TeQLOdKA Omwgs: Journal of Finance, Journal of Futures Markets, Pacific Basin Finance Journal,
Financial Review, Housing Finance Review, European Financial Management, Applied Financial
Economics. H avaAvtikr] magovoiaon tov e0euvnTIKoL Kal €MOTNHOVIKOV €0YO0U Tov oiokeTal

ot OwevOuvvon  http://www.econ.uoa.gr/an8ropino-dynamiko/melh-d-e-p/alfabhtika/mylwnas-

nikolaos.html.

9. NovAag ABavaoiog, Kadnyntic I[Mavemiotnuiov Maxedoviag, Turjpatog Aoylotikng &
XONUATOOKOVOLKTG, HE YVWOTIKO avtikelpevo «Xonuatoowovopikr) Toamelikr)» @. Aog.
187/07.03.2005T.NITAA. O AOavdoioc I'. NovAac eivar Kabnyntic tov Ilavermotnuiov
Maxkedoviag oto Tunua Aoyotikrg kat Xpnpatoowkovoukns. ‘Exet dda&el emt oepd etwv oe
[Mavemomux twv HILA oe mponmtuxiaxd kot petantuxiakod emnimedo. Xto Ilavemompuio
Maxkedoviag orjpega dwddoket ta padnpata Xonpa kot Todmeleg, Xonuatodotucoi Ogyaviopol
Kkat Ayopég, Aebvric Xonuatodotnon, Xonuatoowkovouwn Awoiknor, Toamelucr) Atowentiky),
AvaAvorn Emevovoewv kot XaptopuvAakiov. Exet dnuooievoet apbpoa oe dieOvn emotnuovika
TeQLOdIKA OTiwg Journal of Money, Credit and Banking, Journal of Banking and Finance, Journal of
Financial Services Research, Applied Financial Economics, Applied Economics, International
Review of Economics and Finance. Ta emomnuovikd kat eQevvntikd Tov evdlxPégovta
otoédovtat YOow amd Tov ToHén NG XONUATOOIKOVOULKTG kat TG Toamelknc. Exet diateAéoet
TIEOEDQOG TOV TUTNHATOS AOYLOTIKTG KAt XONUATOOKOVOUIKNG Kat AvtimoUtavng Okovoptkov
Iooyoappatiopov kat Avantuéng tov Iavermomuov Makedoviag. H avaAvtin rtagovoiaon
TOL  EQELVNTIKOV KAl  ETOTNHOVIKOL  é0yov  tov  Peoloketat ot devBuvon

http://users.uom.gr/~anoulas/HomeGR.html

10.  Xovpmeviwtng Anunrtotog, Kabnyntic Ilavemomnuiov Makedoviag, Turuatog
Opyavwong & Awiknong Emixenoewy, pe yvwotikd avtukelpevo «XQnUaTOOKOVOLLKT) HE
éudaon ot dwxxelowon toamelikwv  xaptopuvAakiowv» @. Awog. 627/07.08.2009t.I”. Ot
axadnuaikol Tov titAol etvar ot akdAovOou: Itvxio Tunuatoc Owovoukwy, AvwTtatn LxXoAn
Owovouwav kat Epmogikwv Ermiomuaov (A.Z.0.E.E.), AOnvea, (1983). Master of Social Sciences
(M.Soc.Sc.) in Economics, University of Birmingham, UK. (1985) Ph.D., University. of
Birmingham, UK., (1992). Ta egevvnuucd 1tov evduxpégovia elvar ta akdAovOa:
Xonuatomotwtikd wovpata, MovtéAa Méoov Awkvuavong Ipoodokwuevng Xonootntag
(MVEU) xat ovumegupood  xaptodpvAaxiov Xonuatormotwtikwyv [dovpatwv. MovtéAa
ITootepatottag Aopadeiag (SF) xat ovumeopoo xaptopvAakiov XonuUATOTIOTWTUKWOV
Ioovpdtwv. Toamelueny duaxpecoAdBnon. H avaAvtky) magovoiaon Tov eoeuvnTikol Kat

ETUOTNHOVIKOV  €0Yyov  Tov  [oloketar ot devOvvon  http://www.uom.gr/modules.php?

op=modload&name=Cvé&file=sindex&id=230&tmima=2&categorymenu=2.

1.  Towvag EvBvuiog, Kabnyntic Owovoukov Ilavemotnuiov Adnvov, Turuatog
Owovouwng Emotung, pe yvwotko avitikeipevo «Owovoukr) Oewola pe éudaocn oty
Xonuatoowovouwkny AvaAvon & Owovopetoio» ®. Awop. 1293/13.10t.I”. O E. I'. Towwvag etvat
artoportog g AZOEE (ITtvyio, 1987 kot MA, 1989). Etvar xkdtoxog twv M.Sc. (Mabnuatucd,
1992) ot Ph.D. (Oucovopka, 1994) and to University of Minnesota, HITA. EgydoOnke ocav
Enikovpog Kabnyntc oto University of Toronto, Kavadag (1994-1998) kat wg otkovopoAdyog
oto LupBovAto Owovouwkawv Eumepoyvwpovov (ZOE) tov Yrovpyeiov EOvikr)c Owovopiag
(1998 - 2000) pe xoén AvamAnowt Ekmpoownov otnv EFC (Economic and Financial Committee)


http://www.uom.gr/modules.php?op=modload&name=Cv&file=index&id=230&tmima=2&categorymenu=2
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¢ Evownaiknic Evwong. To 2000 eEeAéyn Emicovgog Kabnyntrc oto Tunua Owovopiknic
Emiotrung tov OITA xat otn ovvéxeia AvartAnowtrc KaOnyntrg (2008) ko KaOnync (2011).
H épevvd tov etvar ota medila g Oewontiknc kat Epagpoopévng Owovopetolag (pe épudaon
otV AvaAvon kata Bayes). Exet mavw and 100 dnuooievoelc kat megimov 1.100 avadogéc oe
OLeOvr) meQLodikA pe koLtég, HetalV Twv omolwv: Review of Economic Studies, Journal of the
American Statistical Association, Journal of Econometrics, Journal of Applied Econometrics,
Econometrics Journal, Journal of Development Economics, Oxford Bulletin of Economic and
Statistics, Advances in Econometrics kAt. H avaAvtwkr magovoiaorn tov epevvntikov Kot
ETUOTNHOVIKOV éoyov TOUL Poloketat o dtevOvuvom

http://www.aueb.gr/pages/didaktiko/faculty_gr_short.php?facid=1121

12. DiMimtnag NikoAaog, Kabnyntic Iavemotnuiov Iewawws, Tunpatog Opydvwong &
Awoiknong Emixelonoewv, pe yvwotiko avtikelpevo «Xonuatootkovopkn Atowkntikr)» @. Alog.
889/t.1"/16.08.2013. O x. PiAinmag etvar Kabnynmg tov Tunipatog Ogyavwong kat Atotknong
Emixeonoewv Ilavemomuiov Ilewpaiws, pe yvwotiko avtikeipevo 1 XQNUATOOKOVOULKT
AownTkn, pe eudpaon xat epagpoyr) oe Oéuata Omws ot Xpnuatiotnowkés Emevdvoelg, ot
Ocopkot Emtevdvtée, n Zopmeoudpooikr) XonUatookovoukn k.Am. Xto mageABov vmmpée dvo
Pooéc péAog g XvykAntov tov Ilavemomnuiov ITewpawws. To egevvnTikd Tov €Qyo €xel
dnuootevOel 0e €yKOLTA ETUOTIUOVIKA TEQLOOKA TOL KAAdOL Omwg International Review of
Financial Analysis, Multinational Finance Journal, Journal of International Financial Markets,
Institutions and Money, European Journal of Finance, Journal of Multinational Financial
Management, Applied Mathematics & Computation, Applied Economics, Applied Financial
Economics, Applied Financial Economics Letters, Applied Economics Letters, Managerial and
Decision Economics, International Review of Economics and Business, Journal of Applied Business
Research, Research in International Business and Finance, Economics Bulletin kat adAAa. Ta
EQELVNTIKA TOL evilxPéQovTa elval OTIC TEQLOXEC Twv Xonuatiotnowkwy Enevdvoewv, tng
Xonuatiotnowkns AyoQds twv AONvVwyv, TNG eyXwolas Kat TAYKOOUAS aYOQAS TwV
Apotpaiwv KepaAaiwv, tov Wealth Management ot tng duaxxelQlong acPaAloTikwv Tapelwv.

H avaAvtkr) magovoilaon tou €QeuvnTikol KAl ETMIOTIHOVIKOU €Q0YOou Tov [oloketal ot

dtevOvvor http://www.ode.unipi.gr/index.php/staff/teachresearchstaff/28-philipas.

13. @lmmoénovAog Amootorog, Kabnynmic Owovouwkot IMavermomnuiov AOnvav,
Tunuatog Oucovopkrc Emiotung, pe yvwotikd avtikeipevo «Owovoukn Oewola pe éudpaon
ot Aedvr) Maxgoowkovouwr] & Xonuatoowkovoukr» @. Awog. 84/17.04.2003t.NITAA. H
AVOAVTIKY] TTAQOLOLAOT TOL EQEVVNTIKOV KAL ETUOTNHOVIKOU €Q0YOu Tov [oloketal o0Tn

dtevOvvor http://www.aueb.gr/pages/prosopiko/faculty_gr_short.php?facid=1202

14. Toaykagaxkns NiukoAaog, KaOnynmic Ilavemomnuiov Ilewpoiwe, Turuatog
Opyavwong & Awiknong Emixeionoewv, He yvwotko avrtikeipevo «XonUatodoTtnomn
Emixeonoewv» ®@. Awog. 730/t.17/12.07.2013. O NwoAaoc B. Toaykapdxng elvar kabnyntrg
XOoNUATOOWKOVOULKNG  0TO TOpéx  AOYLOTIKNG Kot  XONHUATOOUKOVOULKTG  TOU  TUNHUATOS
Opyavwong xat Awiknong Emixewnoewv tov Ilavemomuiov Ilewawws. Ilponyovpévawg,
eQYAOTNKE OTO TEATECIKO TOHEA KAl OTO ANUOOIO0 gav €WWKOS emotipovas. Etvat katoyog
ITtuxiov Awitknoneg Emxewnoewv amd 1o Ilavermomuo Ilewaws (mownv Avwtdtn
Bopnxavikr] ZxoAn IMewpawg). Metantuxiaxot dimAwpatoc M.B.A. (Mdotep otn Awoiknon


http://www.ode.unipi.gr/index.php/staff/teachresearchstaff/28-philipas

eTuxewnoewv) ano to Loyola University of Chicago twv H.ILA. kat Aaktogiko dimAwpatog
ot Xonuatoouwcovoutky kat ToameCikr) Awowntkyy and 1o Iavermotjuo ITewawds. H
OWAKTIKY) TOL eUTEIQI TEQUAAPAVEL DDATKAALX O TIQOTTLXLAKO KAL LETATITUXLAKO ETTiTedO,
uaOnuatwv omwe: Xenuatookovopikr) Aotknon, Awxxeioon XaptopuvAakiov, Xonuatodotnon
Emxeionoewv, Auxxetgion KepaAaiov Kivnong. Zvvepyaletal wg eKMADEVTIKO TEOCWTILKO 0T
Oepatikn) evotnta e Xonuatootkovoukng Atotknong oto EAANvikd Avouwto Tavemotruio.
To eoevvnTIKO €QY0 TOL KAAVTITEL OEPATIKES EVOTNTES TIG XONHATOOLKOVOULKTG OTtwa: MeAétn
¢ emidoaong NG AVTANONG kKePaAaiwv amd eTXeQNOES el0NYHEVES 0TO XONUATIOTHQLO
A&V AONVaV. ANUooteg eyyoadEg Yix TNV aQX KT EL0XYWYT] HETOXWYV TIQOG DXTIOAYUATEVOT)
oto Xonuatwotrowo. Egevvntikéc epyaoiec tov éxovv dnupootevOel o€ ETUOTNUOVIKA TTEQLODUKK
pue wkoutég, omwe: Financial Management, European Financial Management, Journal of
Multinational Financial Management, Applied Financial Economics x.&. Inuoavtucog elvat o
aQlOUOS TV avaPoewv ToL €XOLV YIVEL 0TO £€0Y0 TOL ALTO AT AAAOLG €QeLVNTEG Kol €)eL
dlateAéoel ETUOTNHOVIKOS KQUTIG 08 TTOAAQX eMIOTNHOVIKA TteQLodwkd, To egevvnTkd tov épyo
éxel magovolotel 0 OLEOVY] EMIOTNUOVIKA KAL ETAYYEAUATIKA OLVEDQLX O XWQES TNG
Evowmng, Apeowr|c kat Aciac. H avaAvtikr] magovoiaon Tov €0euvnTikoy KAt EMLOTIHOVIKOU
égyov OV Poloketat ot dtevOvvon

http://www.ode.unipi.gr/index.php/el/staff/teachresearchstaff/352-ntsang.

I'. E€wtepued péAn amo Havemmotiua 1) Epevvnrkd Kévroa tov eEwtepikov- katnyopia B2

Ta eEwtepucd HEAN TOL oploTNKAV €lvatl ATOHA TIOL €XOLV ATIODEDELYHEVT] EQEVVITIKT] EUTIELQLX
OTO YVWOTIKO avTIKeiHeVo NG «XONUATOOKOVOLKTG». Katomy tovtov, motelvovtal ot

KATwOL:
1. Karanasos Menelaos, Professor, Brunel University, Department of Economics and Finance.

O Mevédaog Kapavaoog, éxet Iltvxio Owovouwmawv amod to Owovouwko Ilavemomuio
AOnvov, Metantuxuakd Titdo ota Ouwcovopka and to Ilavemomuio tov Aovdivov kat
Awaxtogikd TitAdo Xonuatoowovouikd ano to Ilavemotiuo tov Aovdivov.  Awaokel
HOVTEAOTIOMON XONUATOOKOVOUIKWV ATOPATEWY, TIQAYWYO TEOIOVIA KAL EL0AYWYT] OTIC
nocoTikés peOodovs. Ta egevvnrikd TOL  evdxpégovria  eotidlovtal  OTNV  HAKQO-

XONHATOOUKOVOULKT.
To ovvoAo tov €pyov Tov eival To TAYAKATW:

1. Karanasos, M., Yfanti, S. and Karoglou, M. (2015) '"Multivariate FIAPARCH modelling
of financial markets with dynamic correlations in times of crisis'. International Review of
Financial Analysis, Forthcoming doi: 10.1016/j.irfa.2014.09.002 Download publication

2. Campos, NF., Karanasos, MG. and Tan, B. (2012) 'Two to tangle: Financial development,
political instability and economic growth in Argentina'. Journal of Banking and
Finance, 36 (1). pp. 290 - 304. doi: 10.1016/j.jbankfin.2011.07.011

3. Conrad, C. , Karanasos, M. and Zeng, N.  (2011) 'Multivariate fractionally integrated
APARCH modeling of stock market volatility: A multi-country study'. Journal of Empirical
Finance, 18 (1). pp. 147 - 159. doi: 10.1016/j.jempfin.2010.05.001
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10.

11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

Conrad, C. , Karanasos, M. and Zeng, N.  (2010) 'The link between macroeconomic
performance and variability in the UK'. Economics Letters, 106 (3).
pp. 154 - 157. doi: 10.1016/j.econlet.2009.11.002

Conrad, C. and Karanasos, M. (2010) 'Negative volatility spillovers in the unrestricted
ECCC-GARCH model'. Econometric Theory, 26 (3).
pp- 838 - 862. doi: 10.1017/50266466609990120 Download publication

Karanasos, M. and Kartsaklas, A. (2009) 'Dual long-memory, structural breaks and the
link between turnover and the range-based volatility'. Journal of Empirical Finance, 16 (5).
pp. 838 - 851. doi: 10.1016/j.jempfin.2009.06.001

Fountas, S. and Karanasos, M. (2008) 'Are economic growth and the variability of the
business cycle related ? Evidence from five European countries'. Journal of International
Money and Finance, 22 (4). pp. 445 - 459. doi: 10.1080/10168730802497478

Campos, NF. and Karanasos, MG. (2008) 'Growth, volatility and political instability:
Non-linear time-series evidence for Argentina, 1896-2000'. Economics Letters, 100 (1).
pp. 135 - 137. doi: 10.1016/j.econlet.2007.12.013

Karanasos, M. (2008) 'The statistical properties of exponential ACD models'. Quantitative
and Qualitative Analysis in Social Sciences, 2 (1). pp. 29 - 49.

Fountas, S. and Karanasos, M. (2007) 'Inflation, output growth, and nominal and real
uncertainty: Empirical evidence for the G7'. Journal of International Money and Finance, 26 (2).
pp- 229 - 250. doi: 10.1016/].jimonfin.2006.10.006

Fountas, S. and Karanasos, M. (2006) 'The relationship between economic growth and
real uncertainty in the G3'. Economic Modelling, 23 (4).
pp. 638 - 647. doi: 10.1016/j.econmod.2006.03.002

Karanasos, M. , Fountas, S. and Kim, J. (2006) 'Inflation uncertainty, output growth
uncertainty and macroeconomic performance'. Oxford Bulletin of Economics and
Statistics, 68 (3). pp. 319 - 343. doi: 10.1111/].1468-0084.2006.00164.x

Karanasos, M. , Sekioua, SH. and Zeng, N. (2006) 'On the order of integration of monthly
US ex-ante and ex-post real interest rates: New evidence from over a century of
data'. Economics Letters, 90 (2). pp. 163 - 169. doi: 10.1016/j.econlet.2005.07.021

Karanasos, M. and Kim, J. (2006) 'A re-examination of the asymmetric power ARCH
model'. Journal of Empirical Finance, 13 (1). pp. 113 - 128. doi: 10.1016/j.jempfin.2005.05.002
Conrad, C. and Karanasos, M. (2006) 'The impulse response function of the long memory
GARCH process'. ECONOMICS LETTERS, 90 (1).
pp. 34 - 41. doi: 10.1016/j.econlet.2005.07.001

Sekioua, SH. and Karanasos, M.  (2006) 'The real exchange rate and the Purchasing
Power Parity puzzle: Further evidence'. Applied Financial = Economics, 16 (1-2).
pp- 199 - 211. doi: 10.1080/09603100500389945

Conrad, C. and Karanasos, M. (2005) 'Dual long memory in inflation dynamics across
countries of the euro area and the link between inflation uncertainty and macroeconomic
performance'. STUDIES IN NONLINEAR DYNAMICS AND ECONOMETRICS, 9 (4). pp. .
Karanasos, M. and Kim, J. (2005) 'On the existence or absence of a variance relationship:
A study of macroeconomic uncertainty'. WSEAS Transactions on Computers, 4 (11).
pp. 1475 - 1482.

Conrad, C. and Karanasos, M.  (2005) 'On the inflation-uncertainty hypothesis in the
USA, Japan and the UK: a dual long memory approach'. JAPAN AND THE WORLD
ECONOMY, 17 (3). pp. 327 - 343. doi: 10.1016/j.japwor.2004.03.002

Kim, J., Kartsaklas, A. and Karanasos, M. (2005) 'The volume-volatility relationship and
the opening of the Korean stock market to foreign investors after the financial turmoil in
1997'. Asia-Pacific Financial Markets, 12 (3). pp. 245 - 271. doi: 10.1007/s10690-006-9024-7
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http://dx.doi.org/10.1016/j.econlet.2005.07.001
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http://dx.doi.org/10.1111/j.1468-0084.2006.00164.x
http://dx.doi.org/10.1016/j.econmod.2006.03.002
http://dx.doi.org/10.1016/j.jimonfin.2006.10.006
http://dx.doi.org/10.1016/j.econlet.2007.12.013
http://dx.doi.org/10.1080/10168730802497478
http://dx.doi.org/10.1016/j.jempfin.2009.06.001
http://bura.brunel.ac.uk/handle/2438/8351
http://dx.doi.org/10.1017/S0266466609990120
http://dx.doi.org/10.1016/j.econlet.2009.11.002

21. Fountas, S., Ioannidis, A. and Karanasos, M. (2004) 'Inflation, inflation uncertainty and a
common European monetary policy'. Manchester School, 72 (2).
pp- 221 - 242. doi: 10.1111/j.1467-9957.2004.00390.x

22. Karanasos, M. , Psaradakis, Z. and Sola, M. (2004) 'On the autocorrelation properties of
long-memory = GARCH  processes'. Journal — of  Time  Series  Analysis, 25 (2).
pp- 265 - 281. doi: 10.1046/j.0143-9782.2003.00349.x

23. Fountas, S. , Karanasos, M. and Mendoza, A. (2004) 'Output variability and economic
growth: The Japanese case'. Bulletin of Economic Research, 56 (4).
pp- 353 - 363. doi: 10.1111/j.1467-8586.2004.00209.x

24. Fountas, S. , Karanasos, M. and Kim, J. (2002) 'Inflation and output growth uncertainty
and their relationship with inflation and output growth'. ECONOMICS LETTERS, 75 (3).
pp- 293 - 301. doi: 10.1016/S0165-1765(02)00009-5

25. Karanasos, M. (2001) 'Prediction in ARMA models with GARCH in mean
effects. JOURNAL OF TIME SERIES ANALYSIS, 22 (5). pp. 555 -576. doi: 10.1111/1467-
9892.00241

26. Karanasos, M. (2000) 'A new method for obtaining the autocovariance of an Arma model:
An exact form solution - Acknowledgment of priority and correction'. Econometric
Theory, 16 (2). pp. 280 - 282. doi: 10.1017/50266466600162085

27. Karanasos, M.  (1999) 'The second moment and the autocovariance function of the
squared errors of the GARCH model. JOURNAL OF ECONOMETRICS, 90 (1).
pp- 63 - 76. doi: 10.1016/S0304-4076(98)00032-3

28. Karanasos, M. (1998) 'A new method for obtaining the autocovariance of an arma model:
An exact form solution'. Econometric Theory, 14 (5).
pp. 622 - 640. doi: 10.1017/S0266466698145048

To epevvnTKd TOL £0Y0 elvatl ovvadec pe TNV XONUATOOKOVOULKY] Kal kKQivetat ot elval oe
0éomn va a&loAoynoel Oépata TOL CUYKEKQLIEVOL YVWOTIKOV Ttediov.

H avaAvtk] magovoilaon Tov €QeuviTIKOU KAl ETOTNMOVIKOU €Q0YOL TOL [ploketat ot

dtevOvvor http://www.brunel.ac.uk/people/menelaos-karanasos.

2. Teooagopdrng NikoAaog (Tessaromatis Nikolas), Professor, EDHEC- Business School

O NwodAaog Teooagopatng éxet ITtuxio Owovopkwv and 1o AgototéAeo Ilavemotruio
OeooaAovikne, Metantuxako TitAo pe eewdikevon otig Emevdvoelc and 1o mavemoTuo
Exeter kat Awaktogwko TitAdo otn Xonuatoowovopikr) antd to Manchester Business School.
Awdokel emevdvoels kot dlaxelplon xaptopvAakiov, dieOVES ayoQég Kal XONHUATOOLKOVOLLLKT)
Oewola. Ta egevvnTkd TOL  eVOlADPEQOVTA  EUTIUTITOVV OTOUG TOMELS EMEVOVTEWV HE

TIOAVTIAQAYOVTIKA XAQTOPULAAKLA Kol Dy elQLom XapTtoPpuAakiwv.
To ovvoAo tov égyov tov elval To TaRAKATW:

1. “Revisiting Mutual Fund Performance Evaluation” with T. Angelidis and D. Giamouridis,
Journal of Banking & Finance, Volume 37, Issue 5, May 2013, Pages 1759-1776 . » “The term
structure of loss preferences and rationality in analyst earnings forecasts” with G.
Christodoulakis and K. Stathopoulos, Journal of Asset Management, (2012), 13, 310- 326.

1. “The efficiency of Greek public pension fund portfolios”, with T. Angelidis, Journal of
Banking & Finance, Volume 34, Issue 9, September (2010), Pages 2158-2167.

2. “Is idiosyncratic risk priced? A Regime Switching Approach”, with T. Angelidis
International Review of Economics and Finance, (2009), 18, 132-141.
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3. “Herding Behavior in the Athens Stock Exchange” with V. Thomas, Investment
Management and Financial Innovations, (2009), Volume 6, Issue 3,

4. “Does Idiosyncratic Risk Matter? Evidence from European Stock Markets”, with T.
Angelidis, Applied Financial Economics (2008) 18, 125-137.

5. “Idiosyncratic Risk and Equity Returns: UK Evidence”, with T. Angelidis, International
Review of Financial Analysis (2008) 17, 539-556.

6. “The Effect of the Introduction of Derivatives on the Systematic and Unsystematic Risk in
the Greek Equity Market”, with Spiros Karakostas, Investment Management and Financial
Innovations, (2006), Volume 3, Issue 2.

7. “Style Rotation Strategies”, with M. Levis, Journal of Portfolio Management, Summer

(2004), Vol. 30, No. 4.
“Volatility in Currency Markets”, with C. Kazantzis, Managerial Finance, (2001) Vol. 27,
No. 6. “Money Supply Announcement and Stock Prices” with P. Triantafillou, SPOUDAI,
University of Piraeus Journal of Economics, Business and Operations Research, (1994), vol.
41, N 4.

8. “The Effect of Base Rate Announcement on Interest Rates: The UK Evidence” with P.
Triantafillou, SPOUDAI, University of Piraeus Journal of Economics, Business and
Operations Research, (1993), Vol. 42, No 1.

9. “Money Supply Announcement and Real Interest Rates: Evidence from the UK
IndexLinked Bond Market”, Journal of Banking Finance, (1990) vol. 14.

10. “International Bond Diversification” with M. Javaid, The Journal of International Securities
Markets, Summer (1990) Vol. 4.

11. “A Note on Dividend Policy and Beta: A Comment” with A. Steele, Journal of Business
Finance and Accounting, Autumn (1989) vol.16, No 4.

12. “Interest Rate Forecasting and Company Profitability” with R. Fildes and A. Nasralla, The
Business Economist, Winter (1985).

To eoevvnTkd oL €Yo elval cvvadég pe TV XENUATOOKOVOUIKN Kal kKotvetat ot etvat oe
0¢éom va alloAoynoel Oéuata ToL CUYKEKQLIEVOL YVWOTIKOV Ttediov.

H avaAvtikr) magovoilaon tou €QeuvnTikol KAl ETMIOTIUOVIKOU €Q0YOou Tov [oloketal ot

dLevbuvon http://faculty-research.edhec.com/faculty-researchers/alphabetical-list/r-s-

t/tessaromatis-nikolaos-phd-172816.kjsp.

3. MaAAagng Avaoctaotog (Malliaris Anastasios), Professor, Quinlan School of Business.

O Avaotaoiog MdaAAwagne éxet Ituxlo Owovouwkawv amd 1o Owovouwko Iaverotruio
AOnvav, Metantuxtakd TitAo ota Owovouwkd and to Iaveruotiuo e OkAaxopag xat
AwaxTtopd ota Owovopkd ano to Iavemotiuo e OkAaxopas. Awaoket, petalV dAAwy,
IMagdywya Tlgoiovta, Oéuata Evownaiknc Evwong kat OAokAnowone kat Atowntucd
Owovouwcd. Ta egevvnTcd tov evdadégovta meQUlapPdvovy  otoxaotikéc peOodovg,

TIAQAYWYX TIOLOVTA, XONHATOOIKOVOULKA KAl [IIKQOOUKOVOLLLKT] KL XQT|UATOOLKOVOLLLKT).
To ovvoAo tov €éQyov Tov eivat To TARAKATW:

1. Malliaris, A., M.E. Malliaris. “N-tuple S&P 500 index patterns across decades, 1950s to
2011.” Central =~ European  Journal — of  Operations  Research.22.2  (2014).  339-353.
http://www.springer.com/business+%26+management/operations+research/journal/10100



http://www.springer.com/business+%26+management/operations+research/journal/10100
http://faculty-research.edhec.com/faculty-researchers/alphabetical-list/r-s-t/tessaromatis-nikolaos-phd-172816.kjsp
http://faculty-research.edhec.com/faculty-researchers/alphabetical-list/r-s-t/tessaromatis-nikolaos-phd-172816.kjsp
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11.

12.

13.

14,

15.

16.

17.

18.

19.

20.

21.

22.

23.

24.

Malliaris, A., M.E. Malliaris. “Are Oil, Gold and the Euro Inter-related? Time Series and
Neural Network Analysis.” Review of Quantitative Finance and Accounting. 40 (2013). 1-14.
Malliaris, A., M.E. Malliaris. "Are Foreign Currency Markets Interdependent? Evidence
from Data Mining Technologies." Stochastics, Finance and Risk. 2 (2012). 31-47.

Malliaris, A., A. Serletis., M. Hinich, & P. Gogas. "Episodic Nonlinearity in Leading Global
Currencies." Open Economies Review. 23 (2012). 337-357.

Malliaris, A., R. Gyorgy. '"Principles for Drafting an Investment Policy With
Hlustrations." International Journal of Portfolio Analysis and Management. 1 (2012). 144-160.
Malliaris, A., M. Hayford. "Causes of the Financial Crisis and the Great Recession: The Role
of U.S. Monetary Policy." Journal of Economic Asymmetries. 8.2 (2011). 73-90.

Malliaris, A., R. Bhar. "Dividends, Momentum and Macroeconomic Variables as
Determinants of the U.S. Equity Premium Across Economic Regimes." Review of Behavioral
Finance. 3 (2011). 27-53.

Malliaris, A., R. Bhar "Oil Prices and the Impact of the Financial Crisis of 2007-2009." Energy
Economics. 33 (2011). 1049-1054.

Malliaris, A., M. Hayford. "Transparent U.S. Monetary Policy: Theory and Tests." Applied
Economics. 44.7 (2011). 813-824.

Malliaris, A., M. Hayford. "Asset Prices and the Financial Crisis of 2007-2009: Overview of
Theories and Policies." Forum for Social Economics. 39 (2010). 279-286.

Malliaris, A., M. Corazza, E. Scalco. "Non-linear Bivariate Comovements of Asset Prices:
Methodology, Tests and Applications." Computational Economics. 35 (2010). 1-23.

Malliaris, A., B. Galperin, D. LeClair, E. Simendinger. "Attributes of Effective Business
Teachers." Academy of Educational Leadership Journal. 13.3 (2009). 107-130.

Malliaris, A., M.E. Malliaris. "Modelling Federal Funds Rates: A Comparison of Four
Methodologies'." Neural Computing and Application. 18.1 (2009). 37-44.

Malliaris, A., A. Serletis, C. Hyrtsou. "Energy Sector Pricing: On the Role of Neglected
Nonlinearity." Energy Economics. 31 (2009). 492-502.

Malliaris, A., C. Kyrtsou. "Energy Sector Pricing and Macroeconomic Dynamics: Editorial
Introduction of the Special Issue." Energy Economics. 31.6 (2009). 825-826.

Malliaris, A., C. Kyrtsou. "The Impact of Information Signals on Market Prices when
Agents have Non-linear Trading Rules." Economic Modeling. 26.1 (2009). 167-176.

Malliaris, A. B. Batavia. "The Dollar, the Euro and the Role of Emerging
Economies." International Journal of Indian Culture and Business Management. 2.1 (2008). 11-29.

Malliaris, A. Kondonassis, C. Paraskevopoulos. "NAFTA: Past and Future." Journal of
Economic Asymmetries. 5 (2008). 13-23.

Malliaris, A., M.E. Malliaris. "Modeling Federal Funds Rates: A Comparison of Four
Methodologies." Neural Computing and Application. (2008).

Malliaris, A., M.E. Malliaris. "Investment Principles for Individual Retirement
Accounts." Journal of Banking & Finance. 32 (2008). 393-409.

Malliaris, A. 'Revisiting U.S. Stock Market Returns: Individual Retirement
Accounts." Advances in Investment Analysis and Portfolio Management. (2007).

Malliaris, A. "U.S. Inflation and Commodity Prices: Analytical and Empirical
Issues." Journal of Macroeconomics. 28 (2006). 267-271.

Malliaris, A., R. Bhar. "Speculative Non-Fundamental Components in Mature Stock
Markets: Do They Exist and Are They Related?" Advances in Quantitative Analysis of Finance
and Accounting. 3 (2006). 217-246.

Malliaris, A., M. Hayford. "How Did the Fed React to the 1990s Stock Market Bubble?
Evidence from an Extended Taylor Rule." European Journal of Operational Research. 163
(2005). 20-29.



25. Malliaris, A., M. Hayford. "Recent Monetary Policy in the U.S.: Risk Management of Asset
Bubbles." Journal of Economic Asymmetries. 2 (2005). 25-39.

26. Malliaris, A., A. Kondonassis, & C. Paraskevopoulos. "Asymmetrical Economic and
Institutional Changes in the Western Balkans: Cooperation with the European
Union." European Research Studies. 8 (2005). 43-63.

To egevvnTKd TOL €0Y0 elvat ovvadec pe TNV XONUATOOKOVOULKY] kal kKQivetat ot elval o
0éon va afloAoynoel Oépuata ToL CLYKEKQLUEVOL YVWOTIKOV Tediov.

H avaAvtkr) magovoilaon touv €evuvnTikol KAl ETMIOTHOVIKOU €Q0YOou Tov [olokeTal ot
dtevOvvor http://www.luc.edu/quinlan/faculty/agtassosmalliaris.shtml

4. FovvomovAog Anuntolog, Professor, University of Sussex, School of Business,
Management and Economics.

O Anuntolog I'ovvomovAog éxet ITtuyio Electrical and Electronic Engineering from Universities of
Bradford and Leeds, MBA Leeds University Business School kat PhD from Manchester Business
School. Awaoket Aoywotikry kat Xonpatoowovopkd. Ta egevvntikd Ttov evdlaPégovta
EUTUTTOVV OTIC MAQAKATW KATNYooles: Aoxkés Anuooteg ITTpoodooés, TTpoiovta Evépyelac,
AodaAiotika Tapelo kot Xonpatoouwovopkr) Aoun.

To ovoAo tov égyov tov elval TO TAQAKATW:

1. Elbadry, Ahmed, Gounopoulos, Dimitrios and Skinner, Frank (2015) Governance quality and
information asymmetry.Financial Markets, Institutions And Instruments, 24 (2-3). pp. 127-
157. ISSN 0963-8008

2. Gounopoulos, Dimitrios, Palalidis, Nikolaos, Kizys, Renatas and Koutelidakis,
Yiannis (2015) Transmission channels of systemic risk and contagion in the European financial
network. Journal of Banking & Finance. ISSN 0378-4266

3. Booth, Laurence, Gounopoulos, Dimitrios and Skinner, Frank (2014) The choice between non-
callable and callable bonds.Journal Of Financial Research, 37. pp. 435-460. ISSN 0270-2592

4. Thomadakis, Stavros, Gounopoulos, Dimitrios, Merikas, Andreas and Nounis,
Christos (2014) Collateral requlation and IPO-specific liberalization: the case of price limits in the
Athens stock exchange. European Financial Management. ISSN 1354-7798

5. Agyei-Ampomah, Sam, Gounopoulos, Dimitrios and Mazouz, Khelifa (2014) Does gold offer.
a_better protection against sovereign debt crisis than other metals? Journal of Banking and
Finance, 40. pp. 507-521. ISSN 0378-4266

6. Gounopoulos, Dimitrios, Alexandrou, George and Thomas, Hardy M (2014) Mergers and _
acquisitions _in__maritime _industry. Transportation Research Part E: Logistics and
Transportation Review, 61. pp. 212-234. ISSN 1366-5545

7. Dorsman, Andre and Gounopoulos, Dimitrios (2013) European sovereign debt crisis and the
performance of Dutch IPOs.International Review of Financial Analysis, 30. pp. 308-319. ISSN
1057-5219

8. Gounopoulos, Dimitrios, Molyneux, Philip, Staikouras, Sotiris K, Wilson, John O
S and Zhao, Gang (2013) Exchange rate risk and the equity performance of financial

intermediaries. International Review of Financial Analysis, 29. pp. 271-282. ISSN 10575219

9. Drobetz, Wolfgang, Gounopoulos, Dimitrios, Merikas, Andreas and Schroder,
Henning (2013) Capital structure decisions of globally-listed shipping companies. Transportation
Research Part E: Logistics and Transportation Review, 52. pp. 49-76. ISSN 1366-5545
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10. Thomadakis, Stavros, Nounis, Christos and Gounopoulos, Dimitrios (2012) Long-term __
performance of Greek IPOs.European Financial Management, 18 (1). pp. 117-141. ISSN
13547798

11. Gounopoulos, = Dimitrios, Merikas, = Andreas G, Merika, = Anna and Triantafyllou,
Anna (2012) Explaining house price changes in Greece. Applied Financial Economics, 22 (7).
pp. 549-561. ISSN 0960-3107

12. Gounopoulos, Dimitrios, Petmezas, Dimitris and Santamaria, Daniel (2012) Forecasting__

tourist arrivals in Greece and the impact of macroeconomic shocks from the countries of tourists’
origin. Annals of Tourism Research, 39 (2). pp. 641-666. ISSN 0160-7383

13. Polemis, Dionysios and Gounopoulos, Dimitrios (2012) Prediction of distress and identification
of potential M&As targets in UK. Managerial Finance, 38 (11). pp. 1085-1104. ISSN 0307-4358

14. Gounopoulos, Dimitrios (2011) Associations between management forecast accuracy and pricing.
of IPOs in Athens Stock Exchange. Multinational Finance Journal, 15 (3/4). pp. 235-272.

15. Merikas, Andreas, Gounopoulos, Dimitrios and Karli, Chrysoula (2010) Market performance
of US-listed shipping IPOs.Journal of Maritime Economics and Logistics, 12 (1). pp. 36-64.
ISSN 1479-2931

16. Merikas, Andreas, Gounopoulos, Dimitrios and Nounis, Christos (2009) Global shipping

IPOs performance. Maritime Policy and Management, 36 (6). pp. 481-505. ISSN 0308-8839

17. Dorsman, André and Gounopoulos, Dimitrios (2008) Controlling working capital _in
multinational enterprises. Journal of Corporate Treasury Management, 2 (2). pp. 152-159.
ISSN 1753-2574

18. Gounopoulos, Dimitrios, Nounis, Christos Panagiotis and Stylianides, Paris (2008) The short
and long term performance of Initial Public Offerings in the Cyprus Stock Exchange. The Journal
of Financial Decision Making, 4 (1). pp. 33-51.

To epevvnTKd TOL £0Y0 elvatl ovvadec pe TNV XONUATOOKOVOULKY] Kal kKQivetat ot elval oe
0éomn va a&loAoynoel Oépata TOL CUYKEKQLIEVOL YVWOTIKOV Ttediov.

H avaAvtkr] magovoilaon Tov €QeuvnTIKOU KAl ETUOTMOVIKOV €0YOL TOL [oloketat ot
dtevOvvor http://www.sussex.ac.uk/profiles/325778

5. XaAdoog MixaAng, Professor, Goethe University of Frankfurt.

O MudAne XaAwdoog katéxet v €00at MakQOOIKOVOUIKTG Kal XQNUATOOKOVOUIKHS OTO
Goethe University Frankfurt. 'Exet dwaktooikd amd to Yale University. Awdoxket

Maxpoowkovouka kat Household Finance.
To ovoAo tov égyov tov elval To TaRAKATW:

1. Haliassos, Michael, Thomas Jansson, and Yigitcan Karabulut, “Incompatible European
Partners? Cultural Predispositions and Household Financial Behavior”. Forthcoming in
Management Science.

2. Haliassos cv.docx, 27.04.16 4 Georgarakos, Dimitris, Michael Haliassos, and Giacomo
Pasini, “Household Debt and Social Interactions”, Review of Financial Studies, 27(5),
May 2014, pp. 1404- 33.

3. Christelis, Dimitris, Dimitris Georgarakos, and Michael Haliassos, “Differences in
Portfolios  Across Countries: Economic Environment versus Household
Characteristics”, Review of Economics and Statistics, 95(1), March 2013, pp. 220-36.

4. Bilias, Yannis, Dimitris Georgarakos, and Michael Haliassos, “Has Greater Stock
Market Participation Increased Wealth Inequality in the US?”, forthcoming in Review
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10.

11.

12.

13.

14.

15.

16.

17.

18.

19.

of Income and Wealth. (Previously circulated under the title “Equity Culture and the
Distribution of Wealth”.)

Hackethal, Andreas, Michael Haliassos, and Tullio Jappelli, “Financial Advisors: A
Case of Babysitters?” Journal of Banking and Finance, 36(2), February 2012, Pages 509-
24. (More than 2,700 downloads in SSRN).

Christelis, D., D. Georgarakos, and M. Haliassos, “Stockholding: Participation,
Location, and Spillovers”, Journal of Banking and Finance, 35, August 2011, pp. 1918-
30.

Bilias, Y., D. Georgarakos, and M. Haliassos, “Portfolio Inertia and Stock Market
Fluctuations”, Journal of Money, Credit, and Banking, 42(4), June 2010, pp. 715-42.
Bertaut, Carol C., Michael Haliassos, and M. Reiter, “Credit Card Debt Puzzles and
Debt Revolvers for Self-Control”, Review of Finance, 13, 2009, pp. 657-92. (Nominated
for Best Paper award in the Review of Finance for 2009.)

Costas Christou and Michael Haliassos, “How Do Students Finance their Education?
The Choice Between Borrowing and Work”, Journal of Policy Modeling, 28, 2006, pp.
39-51.

Michael Haliassos and Alexander Michaelides, “Portfolio Choice and Liquidity
Constraints”, International Economic Review, 44, 2003, pp. 143-78.

Luigi Guiso, Michael Haliassos, and Tullio Jappelli, “Household Stockholding in
Europe: Where Do We Stand, Where Do We Go?” Economic Policy, April 2003, 117-164.
Michael Haliassos and Christis Hassapis, “Equity Culture and Household Behavior”,
Oxford Economic Papers, 54, 2002, pp. 719 — 45.

Michael Haliassos and Christis Hassapis, “Non-expected Utility, Saving, and
Portfolios”, The Economic Journal, 111, 2001, pp. 69-102.

Michael Haliassos and Costas Christou, “Consumption Smoothing and Financial
Integration in the European Union”, The Manchester School, 68(6), 2000, pp. 637-658.
Carol C. Bertaut and Michael Haliassos, “Precautionary Portfolio Behavior from a Life-
cycle Perspective”, Journal of Economic Dynamics and Control, 21, 1997, pp. 1511-42.
Michael Haliassos and Carol C. Bertaut, “Why Do So Few Hold Stocks?”, The Economic
Journal, 105, 1995, pp. 1110-29.

Michael Haliassos, “On Perfect Foresight Models of a Stochastic World”, The Economic
Journal, 104, 1994, pp. 477-91 (lead paper).

Michael Haliassos, “Sustainability of Macroeconomic Policies, Inflation Targeting, and
Crowding Out”, Southern Economic Journal, 1991, pp. 1010-1023.

To epevvnTikd ToL QYO0 elvat cvvadéc pe TV XONHUATOOUKOVORLKT] KAt KQLveTat 0Tt
elvat og Béon va afloAoynoel Oépata Tov CLYKEKQLUEVOL YVWOTIKOV Ttediov.

H avaAvtkr] magovoilaon Tov €QevvNTIKOU KAl ETUOTNHOVIKOU €0YOL TOL [oloketat ot
dtevOvvon http:// www.wiwi.uni-frankfurt.de/profs/haliassos/haliassos.html



MHTPQO EXQTEPIKQN MEAQN TOY ITANEIIIXTHMIOY ITEAOIIONNHXZOY
Zro Tunpa Owovouwayv Emotnuav kabwg kat ota Aowma tunipata tov Iavemiotnuiov ITeAomovvrjoov, 0To0 YV@oTiKO avTikelpevo g
Xonuatooucovopikng dev vrneetel kavéva péAdog A.EIL A’ ko B' Babuidac.
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