A MOPEAZ AIAZ(DAAIZHZ KAI MIZTONOIHIHE THX NMOIOTHTAZ THX ANQTEPHX EKMAIAEYZHX \:.' "/
CYQAA THECYPRUS AGENCY OF QUALITY ASSURANCE AND ACCREDITATION IN HIGHER EDUCATION ’&\

ENTYNO: 500.1.03

20vropo Mpo@iA Akadnuaikou NMpoocwTikoU / ZUvTopo Bioypa@ikd Znueiwpa

MavemoThpio: TexvoAoyiké MavemoTAiuio Kitrpou

EmiBeTo: 24BBa

Ovopa: XpnoTog

Babuida: AvatrAnpwthg Kabnyntig

ZXOAR: Aloiknong kal OIkovopiag

TuRua: Eutropiou, Xpnuatoolkovouikwy Kal NauTIAiag

EmioTnuoviké lMedio: * Xpnuatooikovopikr OikovoueTpia, MNoagoTikég MéBodol aTa Oikovouikd Kal XpnuaTooIKOVOUIKA
* E€eibikeuon

Akadnpuaikd NMpoodvra / TitAol ZTTOUSWV

Ol KATAXWPNOEIG VA Yivouv apXiCovTag atrd Tov 1o uynAo TitAo

Akadnuaikég TitTAog ‘ETog 15pupa TuQpa TiTAog AlaTpiIBAg
AIBAKTOPIKO (OTa 2006 MavemoThpio Tou Manchester OIKOVOUIKWYV Volatility and Correlations in
Oikovopikd) Financial Markets and
Macroeconomics
MdaaoTep ota OIKovouIKG 2003 MavemoTAuio Tou Manchester OIKOVOUIKWV
kal OIkovoueTpia
Mruyio ota Oikovouikd 2002 MavemoThuio ABnvwy OIKOVOMIKWV

loTopik6é Epyod6Tnong — va Karaxwpnoouv ol 1peig (3) mio TpocaTeg
Mepiodog Epyod6Tnong

Epyodé Totmo Oéo
Amréd Méxpl pYyoooTNng mog n
2009 2AMEpa TexvoAoyiké MavemoTAuio NePeodg, Kutrpog AvaTTANpwTNG
Kdtrpou KaBnyntg

Academic Staff Short Profile



2006

2003

2009 Kévtpo OIKOVOUIKWY
Epeuvwy (MavemoTAiuio
KuTtrpou)

Neukwoia, Kutrpog

2006 TuAua OIKOVOUIKWY, Manchester, UK

MavermoTApIo Tou
Manchester

2uvToVvIoTAG ‘Epeuvag

MeTaTTuyiakog
2uvepydaTng

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

A/A

mévre (5) o Tpoéo@ata Kal GAAa Trévre (5) emIAeypéva — (MEYIOTOG ap. BEKA

‘Etog

2019

2019

2019

2019

TiTAog AAAol cuyypapeig

Neglecting structural A. Halunga
breaks when estimating
and valuing dynamic
correlations for asset
allocation

Sentiment, Order P. Chelley-Steeley and
Imbalance and Co- N. Lambertides
movement. An Examination
of Shocks to Retail and
Institutional Trading Activity

Tourism Stocks in Times of A. Zopiatis, N.
Crisis: An Econometric Lambertides and M.
Investigation of Unexpected McAleer
Nonmacroeconomic
Factors
Idiosyncratic Volatility: N. Aslanidis, C.
Influence of Macro-Finance Christiansen and N.
Factors Lambertides

EmioTnpoviké
Mep10d1KO Kal
Ekd61ng / Zuvédpio

Econometric

Reviews / Taylor &
Francis

European Financial
Management /
Wiley

Journal of Travel
Research / Sage
Publications

Review of
Quantitative
Finance and
Accounting /

Springer

Tépog

38 (6)

25

58 (3)

52

2eA.

660-
678

116-
159

459-
479

381-
401
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2018

2017

2017

2016

2009

2008

The Risk and Return
Conundrum Explained:
International Evidence

The effects of oil price
shocks on U.S. stock order
flow imbalances and stock

returns

Replication of Grier, Henry,
Olekalns and Shields
(2004) the Asymmetric
Effects of Uncertainty on
Inflation and Output Growth

Skewness and the Relation
between Risk and Return

Financial Dollarization:
Short Run Determinants in
Transition Economies

Periodic Dynamic
Conditional Correlations
between Stock Markets in
Europe and the US

P. Theodossiou

D. Tsoukinidis and N.

Lamertides

P. Theodossiou

K. Neanidis

D. Osborn and L. Gill

Journal of Financial
Econometrics /
Oxford Academic

Journal of
International Money
and Finance /
Elsevier

Journal of Applied
Econometrics /
Wiley

Managemen
t Science / Informs

Journal of Banking
and Finance /
Elsevier

Journal of Financial
Econometrics /
Oxford Academic

16(3)

74

31(6)

62(6)

33

6(3)

486-
521

137-
146

1192-
1196

1598-
1609

1860-
1873

307-
325

Ek0éocig (61mou eapupoderal). Na karaxwpn0ouv ol évte (5) mo Tpooc@arteg Kal AAAeg TEVTE (5) ETIAEYPEVEG —

A/A

AW NP

Huepopn
via

MEYIOTOG ap. OéKa

Oéua

AigBvig / Tommikn

TomoOeoia*

PéAog oTnv

‘Ex@eon



* Na karaywpn8ei o xwpog, n moAn K.1.A.

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

ap. déka (10)

A/IA Huepopnvia TitAog Emixopiynon P6Aog oto Epeuvnriké
ATTo: Projects *
1 Aek 2010 — | An Econometric and Social Analysis of 18pupa 2UVTOVIOTAG
Noeg 2012 the Impact of Tobacco Control Policies in | [powBnong
the Hospitality and Tourism Industry in ‘Epeuvag
Cyprus
2 Aek 2008 — | Developing Macroeconomic Model for 1dpupa 2UVEPYATNG
Nog 2011 Forecasting Cypriot Economy Mpow6nong
‘Epeuvag
3
4
5
6
7
8
9
10

*PéAo¢ aro Epeuvnrikd Project: my Emarnuovikog Zuvroviatng, MéAo¢ Epeuvnrikng Ouadag, Epsuvntig, Bonbdc Epsuvntic, GAAa.

ZupBoulAeuTikég Yrnpeoieg R/kal ZuppeToxn o€ ZupBouAia / Emtpotrég - Na kataxwpnouv



ol TEVTE (5) Mo TTPOCPATES

A/A
1

4

BpaBevoeig / AigBveig Alakpioelg (61Tou e@appdletal). Na kataxwpnBouv ol TréEvTe (5) TI0 TTPOC@ATES KAl AAAEG TTEVTE

Mepiodog Opyaviouog TitAog Oéong N Yrnpeoiag Kipieg ApaoTnpidTnTEg
2014 - onpepa Cyprus Associate Editor

Economic
Policy Review

2011 — onuepa Multinational Managing Editor

Finance
Journal

Date

2006
2005-2006

2003-2005
1998-2002
1998-2002

(5) emiAeypéveg — (MéyioTOG ap. déka (10)

Title

MeTadidakTopik YTToTpo@ia

Ala-tunuartikn Ytrotpo@ia yia AISOKTOPIKES
2TTOUBEG

YT1roTpo@ia yia AIOAKTOPIKEG ZTTOUDEG
YT1roTpo@ia yia MTuxIakéG ZTTOUdEG

1dpupa KpaTtikwyv YTToTpo@Iiwy

Awarded by:

ESRC, UK (atroveuniOnke aAAd dev atrodéxOnkKe)
MavemoThpio Tou Manchester

International Institute of Education (lIE) - HMA
International Institute of Education (lIE) - HMA
EAANVIKA KuBépvnon



AAAegg Alakpioelg. Na kataxwpn0ouv ol évte (5) o TPpOoPaTeG Kal AAAEG TTEVTE (5) ETTIAEYMEVES — (MEYIOTOG ap. BEKA

(10)
A/IA Huepounvia TitAog Kupieg ApaoTnp1oTnTES

Ol N O OBl W N -

[ERN
o



