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University: University of Thessaly 

Surname: Fassas 

Name: Athanasios 

Rank: Associate Professor 

Faculty: School of Business and Economics 

Department: Department of Accounting and Finance 

Scientific Domain: * Financial Investments 

* Field of Specialization 
 

Academic qualifications 
(list by highest qualification) 

Qualification Year Awarding Institution Department Thesis title 

Doctorate Degree 2009 UNIVERSITY OF PATRAS Business Administration 
Department 

Forecasting Volatility in Financial 
Markets: Equity, Options, Foreign 

Exchange 

MBA 2003 NEW YORK UNIVERSITY Leonard N. Stern School of 
Business 

 

BA in Business 
Administration 

1997 UNIVERSITY OF MACEDONIA Business Administration 
Department 

 

     

 

Employment history – List by the three (3) most recent 

Period of employment 
Employer Location Position 

From To 

2019 today UNIVERSITY OF 
THESSALY 

Greece Associate Professor 
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2015 today HELLENIC OPEN 
UNIVERSITY 

Greece Visiting Professor 

2018 today INTERNATIONAL 
HELLENIC UNIVERSITY 

Greece Visiting Professor 

 
 
 

Key refereed journal papers, monographs, books, conference publications etc. List the five (5) more recent and other 
five (5) selected –(max total 10) 

Ref. Number Year Title Other authors Journal and 
Publisher /  
Conference 

Vol. Pages 

1 2020 Flight-to-quality between 
global stock and bond 

markets in the covid era. 

Papadamou, S., 
Kenourgios, D., & 

Dimitriou, D. 

Finance Research 
Letters 

10185
2 

 

2 2020 Risk aversion connectedness 
in developed and emerging 
equity markets before and 

after the COVID-19 pandemic 

- Heliyon 6(12)  

3 2020 Implied volatility indices–A 
review 

Siriopoulos, C. Quarterly Review of 
Economics and 

Finance 

  

4 2020 US unconventional monetary 
policy and risk tolerance in 

major currency markets 

Kenourgios, D., & 
Papadamou, S. 

The European 
Journal of Finance 

  

5 2020 Price discovery in bitcoin 
futures. 

Papadamou, S., & Koulis, 
A. 

Research in 
International 
Business and 

Finance 

52  

6 2019 Intraday Price Discovery and 
Volatility Spillovers in an 

Emerging Market 

Siriopoulos, C. International Review 
of Economics & 

Finance 

59 333–

346 

7 2018 Unconventional monetary 
policy announcements and 

risk aversion: evidence from 

Papadamou, S. The European 
Journal of Finance 

24(18) 1885-
1901 
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the US and European equity 
markets 

8 2018 Variance Risk Premium and 
Equity Returns 

Papadamou, S. Research in 
International 
Business and 
Finance 

46 462-
470 

9 2012 An Investor Sentiment 
Barometer - Greek Implied 

Volatility Index (GRIV) 

Siriopoulos, C. Global Finance 
Journal 

23(2) 77-93 

10 2012 The efficiency of VIX futures 
market – A panel data 

approach 

Siriopoulos, C. Journal of Alternative 
Investments 

14(3) 55-65 

 

 

 

Exhibitions (where applicable). List the five (5) more recent and other five (5) selected.  
(max total 10) 

Ref. Number Date Topic International / Local Location* Role in Exhibition 

1      

2      

3      

4      

5      

*Specify venue, geographic location etc 
  

Research Projects. List the five (5) more recent and other five (5) selected  
(max total 10) 

Ref. 
Number 

Date Title Funded by Project Role* 

1 2014 Research grant Centre of 
Planning and 
Economic 
Research and 

Experienced Researcher 
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University of 
Patras 

2 2006-2008 Research Fellowship General 
Secretary of 
Research and 
Technology and 
Bank of Greece 

Young Researcher 

3     

4     

5     

  
*Project Role: i.e. Scientific/Project Coordinator, Research Team Member, Researcher, Assistant Researcher, other 

 

Consulting Services and/or Participation in Councils / Boards/ Editorial Committees.  
List the five (5) more recent  

Ref. Number Period Organization Title of Position or Service Key Activities 

1     

2     

3     

4     

5     

 
 
 

Awards / International Recognition (where applicable). List the five (5) more recent and other five (5) selected. 
 (max total 10) 

Ref. 
Number 

Date Title Awarded by: 

1    

2    

3    

4    

5    
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Other Achievements. List the five (5) more recent and other five (5) selected. 
 (max total 10) 

Ref. 
Number 

Date Title Key Activities: 

1 2017-2018 Research Post-doctoral Scholarship by the 
National Institution of Scholarships (IKY) 

Post-doc research 

2    

3    

4    

5    

 

 

 

 

 


