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20vTopo Mpo@iA Akadnuaikou MpoocwTTikoU / ZuvTouo Bioypa@ikd Znueiwpa

MavemoThpio: Mavreio MavemoThpio Kovwvikwy Kal MoAITIKwy ETTioTnuwyY
EmifeTo: Nteyiavvakng
Ovopa: 21a0pog
Babpida: AvattAnpwtig Kadnyntig
ZXOAR: Oikovouikwyv EmoTtnuwy
TuApa: Oikovopikng kai Mepipepeiakng AvarrTuéng
EmioTnuoviko lMedio: * MocoTikég MEBodoI — ZTaTIoTIKA - OIKOVOUETPIa
* Eéeibikeuon

Akadnpuaikd NMpooodvra / TitAol ZTOoUdWwV

re

OVTOC OTTO TOV TTIO U

Akadnuaikog TitAog ‘ETog 15pupa TuRpa TitTAog AlaTpiIng
AidakTopIKO (Ph.D) 2005 Oikovopiko MavemaoTruio ABnvwv ZTATIOTIKAG Autoregressive Conditional
Heteroscedasticity Model
Selection
MeTarrTuxioko (M.Sc.) 1998 University of Essex OIKovopIKwV London Stock Market and

Asymmetric GARCH Models
Mruyio (B.Sc. Hons) 1997 Oikovopikd MavemmoThpio ABnvwv 2TATIOTIKAG

Mepiodog EpyodoTnong

Epyodd Toéto Oéo
Amé Méxpi Sl wos n
2018 2021 Mavreio MavemmoThpio ABriva AvattAnpwTng
Koivwvikwv kai MoAImkwv Kabnyntig
EmoTtnuwy

Academic Staff Short Profile 1



2015

2010

2018 MavTeio MavemoThpio
Koivwvikwv Kai MNMoAITIkwv
EmoTtnuwy
2014 Oikovopiko MavetoTryio

ABnvwv

ABnva

ABriva

ETikoupog KaBnyntrig

Etm oUuBaon
Kabnyng

Kopia apbpa o€ emornpovma Tr£p|o6|K0( ME KPITEG, MOVOYPAQPIEG, BIB)\IG 8K500‘£I§ ouvedpiwv. Na kataxwpnbouv Ta

A/A

2019

2018

2018

2018

2017

2016

TitAog

Oil and pump prices: Is there
any asymmetry in the Greek
oil downstream sector?

Futures-based forecasts: How
useful are they for oil price
volatility forecasting?
Forecasting oil prices: High
frequency financial data are
indeed useful

Oil prices and stock markets:
A review of the theory and
empirical evidence

Forecasting global stock
market implied volatility
indices
Forecasting oil price realized
volatility using information
channels from other asset
classes

Time-varying correlation
between oil and stock market
volatilities: Evidence from oil-

importing and oil-exporting

AAAol cuyypa@geig

Zacharias Bragoudakis,

George Filis

George Filis,

loannis Chatziantoniou

George Filis

George Filis,
Vipin Arora

George Filis,
Hossein Hassani

George Filis

Ruslan Boldanov,
George Filis

EmioTnpoviko
Mep10d1KO Kal
Ekd6Tng / Zuvédplo

Energy Economics

Energy Economics

Energy Economics

Energy Journal

Journal of Empirical
Finance

Journal of
International Money
and Finance

International Review
of Financial Analysis

Toépog

88

81

76

39

46

76

48

2eA.

10475

639-
649

388-
402

85-130

111-
129

28-49

209-
220



10

2017

2013

2013

countries

Multiple-days-ahead value-at-
risk and expected shortfall
forecasting for stock indices,
commodities and exchange
rates: Inter-day versus Intra-
day data

Artemis Potamia

International Review
of Financial Analysis

Oil and stock returns: Christos Floros Journal of
Evidence from European George Fillis International
industrial sector indices in a Financial Markets,
time-varying environment Institutions & Money
Forecasting Value-at-Risk and Pamela Dent, International Review

Expected Shortfall using
Fractionally Integrated Models
of Conditional Volatility:
International Evidence

Christos Floros

of Financial Analysis

49

26

27

176-
190

1042-
4431

21-33

EpeuvnTikd Projects. Na kataxwpn0ouv ta mévTe (5) o mpéo@ara Kai dAAa TévTe (5) emIAeypéva — (MEyI0TOG ap. SEKA

A/A

1

2

Hpgpopunvia

2020-2023

2020-2021

(10)
TitAog

MpoaodiopioTikoi MapdyovTeg SuyXpovioPou
Twv Oikovouikwv KUkAwv oTIg Mepipépeieg
NG EAAGDOG

MpoBAétrovTag T MetaBAnTéTnTa TNG TIPAG
Metperaiou Evowpatwvovtag MAnpogopia
atro Xpeoypaga aAwv Ayopwv

Emixopiiynon

Amé: Projects *

EAANVIKO 18pupa
‘Epeuvag kal
TexvoAoyiag
EidikA Mpappateia
Aiaxeipiong
Toueakwv
Emixeipnoiokwv
MpoypapupaTWV
Tou EupwTraikou
Koivwvikou
Tapueiou

EmoTtnuovikdg Y1reuBuvog

P6Aog oTo EpeuvnTiké

EmoTtnuovikog YTreuBuvog



2016-2017

2015-2017

2011-2014

2009-2011

Tiuég MeTpeAaiou kai Kepahaiayopég

MpoBAewn TIHwWV TTETPEATioU, TNG
METABANTOTATAG TOUG KAl TNG OXEONG TOUG UE
TNV OIKOVOUIKA aBefaidtnTa

MAaiolo AgloAéynong MpoBAETITIKAG
IkavoTnTag Ymodelyudtwy MetapAntétnTag

MpdBAewn TNG peTaBAntéTnTOG BdOE!
OUVAPTACEWYV ATTWAEING PE TTOAUMETABANTEG
KATOVOUEG YIa OEDOMEVA UTTEP-UWNAAG
ouxvoTtnTag delyuatoAnyiag

AIEBVAG
Opyaviouog
Evépyelag
Hvwpuévwy
MoAiITeiwv
AUEPIKAG
EupwTraikn
EmrTpotm,
EupwTraikd
Kévtpo Epeuviov

Epeuvntig

EmoTtnuovikog Y1reuBuvog

EupwTraikn
EmmiTpotTh,
EupwTraikd
Kévtpo Epeuviov
EupwTraikn
Emrpotm,
EupwTraikd
Kévtpo Epeuvwv

Epeuvntig

EpeuvnTig



