A MOPEAZ AIAZMAAIZHZ KAI MIZTONOIHIHE THX NMOIOTHTAZ THX ANQTEPHX EKMAIAEYZHE
CYQAA THECYPRUS AGENCY OF QUALITY ASSURANCE AND ACCREDITATION IN HIGHER EDUCATION A\ P

ENTYNO: 500.1.03

20vTopo Mpo@iA Akadnuaikou NMpoowrikoU / ZUvTopo Bioypa@iké Znueiwpa

MavemoThpio: MavemmoTrpio MeAotrovvrioou
EmifeTo: ZKivTdn
Ovopa: BaoiAiki
Babuida: Emik. KaBnynTpia
ZXOAR: 2x0oAA Oikovopiag & TexvoAoyiag
TuAMa: TuAua Oikovouikwy EToTnuwy
EmioTnuoviké lMedio: * OikovopeTpia
* E€eidikeuan

Akadnpuaikda MNMpooodévra / TitAol ZTOUdWV

re

OVTAC OTTO TOV TTIo U

Akadnuaikég TitTAog ‘ETog 15pupa TuQpa TiTAog AlaTpiIBAg
AIBAKTOPIKG 2004 Oikovopiké MavetmoTAPio ABnvwy TuAua AIOIKNTIKAG Dynamic correlation models
EmotAung & TexvoAoyiag
MeTartrTuxioko 1999 University of Warwick Warwick Business School
Mruxio 1998 Oikovouiko MavemoThpio ABnvwv TuARua OIKOVOUIKAG
EmoTtAung

loTopik6é Epyod6Tnong — va Karaxwpnoouv ol 1peig (3) mo mpooParTeg

Mepiodog Epyod6Tnong 5 . .
ATTS Méxpr Epyod6T1ng Témog Oéon
2007 MavemmoThpio TpitroAn, EAAGOQ MéAhog AET

MeAotTOVVRIOOU
2017 EAANVIKO AvoixTd EANGSQ MéAog ZET

MavemoTrpio

Academic Staff Short Profile



2021

Avoixto MNavetioTAuio

Kotrpou

Kutrpog

MéNog ZET1

Kipia apBpa o€ eTIOCTNPOVIKA TTEPIOBIKA PE KPITEG, Hovoypagieg, BIBAia, ekdooelg ouvedpiwv. Na kaTtaxwpnBouv Ta

A/A

mwévre (5) o poéo@arta Kal AAa révre (5) emiAeypéva — (MEyioTog ap. 6éka (10)

‘ETog

2019

2019

2017

2016

2016

2014

2007

TitAog

Predictive ability and
economic gains from volatility
forecast combinations

Determinants of stock-bond
market comovement in the
Eurozone under model
uncertainty

High-and low-frequency
correlations in European
government bond spreads
and their macroeconomic
drivers

On the predictability of model-
free implied correlation

Realized hedge ratio:
Predictability and hedging
performance

llliquidity, return and risk in G7
stock markets:
interdependencies and
spillovers

Evaluation of correlation
forecasting models for risk
management

AAAol cuyypageig

Fameliti S.

Boffelli S, Urga G.

Markopoulou C., Refenes,
A.

Markopoulou C., Refenes,
A.

Angelidis, T.,
Andirkopoulos A.

Xanthopoulos-Sisisnis S.

EmioTnHoviko
Mep108IKO Kal
Exd61ng / Zuvédpio

Journal of
Forecasting

International Review
of Financial Analysis

Journal of Financial
Econometrics

International Journal
of Forecasting

International Review
of Financial Analysis

International Review
of Financial Analysis

Journal of
Forecasting

Tépog

39

61

15

32

45

35

27

2eA.

200-
219

20-28

62-105

527-
547

121-
133

118-
127

497-
526
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A/A

O 0N OO WN PP

=
o

2006

2005

2005

Hpepopn
via

Volatility spillovers and
dynamic correlation in
European bond markets.

The effect of misestimating
correlation on value at risk.

Implied correlation index: A
new measure of
diversification.

Oéua

Refenes A.

Skiadopoulos, G., Refenes,

A.
Refenes, A.

AigBvig / Tomikn

* Na karaywpnBei o xwpog, N moAn K.T.A.

Journal of 16
International
Financial Markets,
Institutions & Money

Journal of Alternative 7
Investments
Journal of Futures 25
Markets

TomoOeoia*

23-40

66-82

171-
197

PoAog otnv
‘EkBeon

EpeuvnTtikd Projects. Na kataxwpn8ouv ta mévre (5) mio mpoéo@ata Kal dAAa TréEvTe (5) eTIAeypéva — (UEYIOTOG

ap. &éka (10)




A/A

1

O 0N OO~ W

Huepopnvia TiTAog

2015 «ZTPATNYIKG OXEDIO  yIA  OIKOVOMIKA Kl
Koivwvikf avattuén Eupwtrn 2020: Taoelg,
TPOOTITIKEG KAl N Béon Tng EANGdOG»,
EMOTAMOVIKOG  uttelBuvog 1. Alapykopa,
Mavemotuio lMelotrovvrioou & IvoTiTouTo
Epyaciag Tng Tevikng Zuvopootrovdiag
Epyatwv EANGDAG - INE TZEE

2013 «2X€OI0 OTPATNYIKAG OAOKANPWHEVNG
avamTugng 2013-2020 AekavoTtrediou
MeyaAdTTOANG», ETTIOTNMOVIKOG
utTeuBuvog . Aétroupag, MavetmoTiuio
[MeAoTTOVVIiOOU

Emixopiiynon

ATré:
EupwTraikd
Koivwviké Taueio
Kal YTToupyeio
Epyaociag kai
KoIvwvIKAg
Ao@dAiong aTo
TTAQicI0 TOU
Emmixeipnoiakou
Mpoypdapparog
«AvaTtrtugn
AvBpwTTivou
Auvapikou» 2007-
2013.

PéAog oTo Epeguvnrikd
Projects *

MEANOG epeuvnTIKNG opGdag

MéEANOG TNG EpEUVNTIKAG
oudadag

*PbAo¢ oro Epsuvnrikd Project: my Emornuovikés Zuvroviotns, MéAog Epeuvnrikiic Ouddag, Epsuvnrric, Bonbd¢ Epsuvntiic, dAAa.

2ulBouUAeUTIKEG YTTNPETiES R/Kal ZuppeToXn o€ ZupBouAia / EmTpotrég - Na karaxwpnéouv

ol TrévTe (5) TTIo TTPOCPATEG

A/A

MNepiodog Opyaviouoég TitTAog Oéong N Yrnpeoiag

Kupieg ApaoTnpioTnTEg



1
2
3
4
5

Bpapevoeig / AigBveig Alakpioeig (61mou e@appdletal). Na kataxwpnBouv ol TrévTe (5) TIo TTPOC@ATES Kl AAAEG TTEVTE

5) emIAeypéveg — (MEYIOTOG ap. BEKA

Ref. Date Title Awarded by:
Number

1

Ol N WN

A/IA Huepopnvia TitAog Kipieg ApaocTnpiéTnTEg
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