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Akadnpuaikd NMpoooévra / TitAol ZTOUdWV

Ol KATAXWPNOEIG VA Yivouv apXiCovTag atrd Tov 1o uynAo TitAo

Akadnpaikog TitAhog ‘Evog ‘1I5pupa TuApa A;r(;:gﬁfﬁg
AIBOKTOPIKO 2010 EBvikd MeTtadpBio MoAuTexveio HAekTpoAOYWV Mnxavikwyv & Mnxavikwv YTToAoyIoTwV
MeTaTrTuyioké 2005 EBviké MeTtodBio MoAuTeyveio HAeKTPOAOYWV Mnxavikwyv & Mnxavikwy YTTOAOYIOTWV
Mruyio 2003 MavemoThuio ABnvwy duoikAg

loTopik6é Epyod6Tnong — va Karaxwpnoouv ol 1peig (3) o TpooPaTeg
Mepiodog EpyodéTnong

ATTS Méxpr Epyod61ng Tétrog O¢éon
9/2015 ‘Ewg Twpa ESSCA Ecole de Management "aAAia KaBnyntg
9/2013 6/2016 MavemoThuio Alyaiou EANGOa NékTOPOG
9/2010 6/2013 EBviké MeTtodBio MoAuTexveio EANGOa NékTOPOG

Academic Staff Short Profile



Kipia apBpa o€ eTICTNPOVIKA TTEPIODIKA PE KPITEG, Hovoypa@ieg, BIBAia, ekdo6oelg ouvedpiwv. Na kataxwpnbouv Ta

A/A | ‘Etog
1 2019
2 2019
3 2018
4 2018
5 2017
6 2017
7 2014
8 2014
9 2013

10 2011

Academic Staff Short Profile

mwévre (5) o Tpdo@ara Kal AAAa TEVTE (5) emIAeypéva — (U€yioTog ap. déka (10)

TitAog

On mutual funds-of-ETFs asset allocation
with rebalancing: Sample covariance versus
EWMA and GARCH.

The impact of market competition on CEO
salary in the US energy sector.
Multiobjective portfolio optimization: Bridging
mathematical theory with asset management
practice.

An integrated matching- immunization model
for bond portfolio optimization.

Robust multiobjective portfolio optimization:
A minimax regret approach.

Robust minimum variance portfolio
optimization modelling under scenario
uncertainty.

Multiobjective portfolio optimization with non-
convex policy constraints: Evidence from the
Eurostoxx 50.

Comparative issues between linear and non-
linear risk measures for non-convex portfolio
optimization: Evidence from the S&P 500.

Integrating analysts' forecasts in the security
screening process: Empirical evidence from
the Eurostoxx 50.

IPSSIS: An integrated multicriteria DSS for
equity portfolio construction and selection.

AAAol cuyypapeig

Tsionas, M., Zopounidis, C.

Michaelides, P., Tsionas,
M., Konstantakis, K.

Hassapis, C., Mavrotas, G.,
Staikouras, C., Zopounidis,

C.

Hassapis, C., Bouzianis,
G., Staikouras, C.

Mauvrotas, G., Hassapis, C.,

Zopounidis, C.

Hassapis, C., Soulis, J.,
Samitas, A.

Mavrotas, G.

Mavrotas, G.

Doukas, H.

Mavrotas, G., Zopounidis,
C., Psarras, J.

EmioTnpoviké
Mep10dIKO Kal
Exd61ng / Zuvédpio

Annals of Operations
Research, Springer

Energy Policy,
Elsevier

Annals of Operations
Research, Springer

Computational
Economics, Springer

European Journal of
Operational
Research, Elsevier

Economic Modelling,
Elsevier

European Journal of
Finance, Taylor &
Francis

Quantitative Finance,
Taylor & Francis

Applied Financial
Economics, Taylor &
Francis

European Journal of
Operational
Research, Elsevier

Tépog ZeA.

Forth-
coming

132,
32-37
267 (1-2)
585-606

51 (3),
595-605
262 (1),
299-305

64, 60-71

20 (11),
957-977

14 (7),
1229-
1242

23 (8),
685-699

210 (2),
398-409



