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ENATTEAMATIKO MPO®IA

H XpioTiva XpioTou eivau Avaminpwtpix Kabnyntpix Oikovoulkwy. Epy&leTan otnv XxoAn
Oikovouikwv Emotnuwv koi Aioiknong oto Avoikté [Mavemoriuio Kimpou omé Tov
SentéuBpio Tou 2015. Exel epyootei oto Moavemoriuio Meipai& ki oto avemoTiuio
Kunpou. Katéxer 816akTopIkO oTax Oikovoulk& amé 1o [lMavemornuio Kumpou, Kimpog
(2002), d10akTOPIKG 0Tn DUCIKA Kol MaBnuaTik& omd 1o lMavemotiuio AouovocoP NG
Méoxog, Pwoia (1991), kau givail k&Toxog NETAMTUXIKOU SImAwuaTo¢ MSc otn PuoIKA Kai
Madnuatika amé 1o lMavemornuio Aouovocop TG Moéoxag, Pwoia (1987). Ta kupix
EPEUVNTIKG eviIapépovTa TnN¢G Ap. XpioTou eoTi&{ovral OTOUG TOMEIG TNG EQapUOCUEVNG
OikovopeTpioag Kol AvaAuong Xpovoaeipwyv (Movrehomoinon kai MpdBAewn), ue epapuoyéC
Kupiw¢ otn Xpnuatooikovouikn, Aiebvli Makpooikovouikn, Kol OIKOVOUIK) Tou
MepiB&Arovrog. H Ap. XpioTou éxel dnuUoCIEUCEl EKTEVWC GE EMIOTNOVIKA MEPIOSIKA, OMWG
Econometric Theory, Economics Letters, Journal of International Money and Finance,
Journal of International Financial Markets Institutions and Money, Journal of Forecasting,
Empirical Economics, Review of International Economics, Economic Modelling,
Renewable & Sustainable Energy Reviews, Australian Journal of Agricultural and
Resources Economics, The North American Journal of Economics and Finance,
International Journal of Finance, Economics and Finance Research, Journal of Applied




Statistics, K.Am. Eival KpITAG o€ 810V aAKaONUXIK& TEPIOSIKG, Kou £xel EMPBAEWEI LI OEIPK
SI0UKTOPIKWYV SIATPIBWVY Ormwe Kol éva eyaAo apiBud diatpiBwv MSc.

EKNAIAEYZH

< Ph.D in Economics, Mavemotipio Kinpou, 2002.

TitAog AloTpIBiG : “Three Essays on the Performance of Single Equation
Cointegration Estimators in Finite Samples”.

EmBAénwv KadOnyntig: Kad. NikATag Mitrg

«» Ph.D in Physics and Mathematics, Moscow State University M.V. Lomonosov,
1991.

TiTAog AicTpIBig: “Dislocation Redistribution Under the Action of Ultrasound”.

EmpBAémouoa KadnyATpia: Prof. Natalya Tyapunina

+* MSc in Physics and Mathematics, Moscow State University M.V. Lomonosov,

1988.

NMPOYMNHPEZIA

2015 - ofuepa AvarmAnpwTpia Kadnyntpia, ZxoAl OIKOVOMIKWY Kl
Aloiknong, Avoikto NavemoTAuio Kimpou.

2009 - 2015 Enikoupog KaOnyntpia ( jovipotnTa amé 1o 2012), TuRpa
XpNUATOOIKOVOMIKAG K&l TpameIKAG AIOIKNTIKAG,
MNavemoTApio Meipaiwg, EAMGI.

2013 - 2015 Zuvepyalopevo EKmaideuTikb Mpoowmiko, MTUXIKKO

nmpoypauua orn Aloiknon Emyxeipfiocwyv, EAAnVIKO AVOIKTO

MavemoTApio.



2012 - 2015 Zuvepyalopevo EKmaudeuTikG Mpoowmmkd , METAMTUXIAKO
npoypappa otn Aloiknon Emxeipioswv (MAE), ZxoAn

OIKoVOMIKWV Kol Aloiknong, AvolkTo MavemoTtAuio Kimpou.
2010 - 2011 Avrimpoedpog, Emtpor Kepalaiayopdag Kumpou.

2003 - 2010 Zuvepyalopevo EkmaideuTikb Mpoowmiké , MTUXIGKO
mpoypauua otn Aloiknon Emxeipfioewyv, EAAnVIKO AVOIKTO

MavemoTApio.

2002 - 2009 NékTOPOG, THANX XPNUATOOIKOVOUIKAG Kol TPaMe(IKAG

AloiknTiKAG, MavemoTipio Meipaiwg, EANGO.

1996 - 2000 MeTranTuxiokn Zuvepy&Tida/EidikA EmoTtipovag, TUAuo

Oikovopikwy, MavemoTAuio Kimpou.

1993 - 1996 MeTtanTuxioki Zuvepy&Tida/MeTadidakTopIKOg EpeuvnTig,

TuApa duoikwv Emotnuwy, MNavemoriyio Kimpou.

1991 - 1993 NékTopag, C.S.T College.

XPHMATOAOTOYMENH EPEYNA

2018 - 2020 EpeuvnTikOG YeUOuvog 0To EPEUVNTIKO TIPOYPAUHG “Essays
in Economics” (EmoTnuovikog YeiOuvog). XpnuUoaTodoTeiTal

omd 1o AvolkTo MavemoTtApio Kimpou.

2006 - 2008 EmoTtnuovikog YielOuvog 0To EPEUVNTIKG MPOoypauua "H
Alaxdikaoio ZOyKAIoNG Kol  MeTaBANTOTNTA Twv Ayopwv
XpAupaTog kot Kepahaiou". XpnuatodotTRONKe oo To
16pupa Mpowbnong ‘Epsuvac Kimpou (EpeuvnTAg, Av&doxog

popéac: NavemoTApio Kimpou).

2004 - 2006 Zuvepy&Tng - EpeuvnTAg OTO EPEUVNTIKO TTPOYPAU G

«Eupwraikn Oikovopiky OAokARpwan Kol Kumpiakn
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2004 - 2006
2001 - 2003
2000 - 2002
AIAAZKAANIA

Oikovopio». XpnuarTodotnOnke amod 1oIdpupa Npowbnong

‘Epeuvac Kinmpou (EpeuvnThg, AV&d0X0G POPEXG:

MavemoTApio Kimpou).

Zuvepy&rng - EpeuvnTAg oTo £peuvnTIKG MPOYPAUUX «H
Enmidpaon Twv Ayopwv XpRuarog Kol Kepahaiou oTnv
OikovopIkA ApaoTnp1dTnTa TG Kimpou Kai Twv NEwv Xwpwv

MeAwv». XpnuoaTodoTnnke amoé 1o'1dpupa NMpowdnong

‘Epeuvac Kinmpou (EpeuvnTig, AV&d0X0G POPEXG:

MavemoTApio Kimpou).

Zuvepy&tng - EpeuvnTAg Tou £peuvnTIKOU TTPOYPAUUOTOG
«Makpoxpoévieg Emdp&oeig Tou MeyéBoug Twv Ayopwv
XpAporog - Kepalaiou otnv OIKOVOUIKA AVATITUEN KAl
Bpaxuxpovieg ANNAEMOPAoEIG HETOEU XPNUATIOTNPIKKWY
Zuvenkwv Kai MpaypaTikig OIKOVOUIKAG ApaoTnPIOTNTAG .
XpnuorodotOnke amod 1o 1dpupa NMpowonaong ‘Epeuvag

Kumpou (Av&doxoc popéag: Navemotiuio Kimpou).

ZuvtovioTAG Kol EpeuvnTikGg YelOuvog Tou EpeuvnTIKOU
nmpoypauuarog “Eupwrnaiki NopiopaTiki Evwon: KéoTtog,
Qpéleieg kal Meoomp60eopun BiwoiuoTNTK. ZUVETEIESG YIX TN
Kumpiakn Oikovopia “.

XpnuorodotiOnke armod 1o 1dpupa NMpowlnong ‘Epsuvac

Kumpou (Avé&doxog popéac: MavemoTApio Kimpou).

AvoikT6 MavemoTtApio Kimpou, peETaNTUXIaKO emimedo

1. Hyeoia kot AQyn ATop&aoewvy.



2. Opy&vwon Kai Aloiknon.
3. EmiBAewn diatpiBwv emmédou Master.

4. EmiBAswn S10KTOPIKWY SIKTPIRWV.

Navemomipio Melpaiwe, JETAMTUXIGKO EMiMESO

MoocoTikég M£BodoI EmiAuong XpnUaTooIKOVOUIKWY MpoBAnuaTwWY.
MoooTikég MEBoBOI.

OIKovopEeTpia.

Epappoopévn ZTaTIoTIKA Kol O1KOVOUETPId.

EIdIK& OépaTa XpNUOTOOIKOVOMIKNAG OIKOVOUETPIXG.

EnmiBAeyn diaTpifwv emmédou Master.

N o o ko ndR

EmiBAewn dISAKTOPIKWV SITPIRWV.

NavemoTpio Melpaiwe, MPomTUXIGKS eminedo
1.MaOnuaTiké I
2.MaOnuaTika .
3.Z1amioTikA L.
4.>1aTioTikA Il .
5.0IKOVOMETPI.
6.YmoAoyIoTIK XpNHUOTOOIKOVOMIKI).
7.01KovopETPIKA Av&Auon XpOVOGEIPWV.

8.EpyaoTripio OIKOVOMETPIAG.

EMnNviké AvoikTd MavemoTipio, MPonTuxIaKo emimedo

1. MoooTtikég MEBodoL.

NavemoTApio Tng MPeTéPIX, HETOAMTUXIOKO £TTiTedo

1.EmiBAsyn S180KTOPIKWY SIGTPIBWY (amé-KoIvoU pe Tov Kad. Rangan Gupta).



AMNEZ EKNAIAEYTIKEZ APAZTHTIOTHTEZ

Avoikté MavemoTiipio Kompou

1. AKodNpAiKkOC uteiBUVOC TOU TTPOTITUXIKOU TTPOYP&MMATOC «OIKOVOUIKG» (2017-
oNUEPA, dIBAOKOAIX 0T EAANVIKK).

2. AKAONUAIKOC UTIEUOUVOC TOU PETKMTUXIKKOU TIPOYPAUUATOC «AloiKnon
Emxeiposwv» (2016-0Apepa, S1I0XOKOAI OTX EAANVIKK).

3. AKOONUAIKOC UTIEUOUVOG TOU PETATTUXIAKOU TTpoypauuarog MBA (2016-cruepa,
S100KOAIt OTX AYYAIKK).

4. Mé£AoOG TOU GKOXONMAIKOU GUBOUAIOU TOU JETAMITUXIAKOU MTPOYPAUMATOG
«Enterprise Risk Management” (2016-cuepa, 510XCKXAIX OTX ayyAIKG).

5. MéAog Tou aKadnuaikoU cupBOUAioU TOU TPOTITUXIKKOU TTPOYP&UUOTOG «AloiKnon

Emxeipnoswv” (2016-2017, d318OKaAix oTa EAANVIKK).

dopéag Aixopahiong ki MioTommoinong Tng MoidTnTag TG Avwtepng Exmaideuong

1. MéAog emTpomwV EEWTEPIKAG KEIOAOYNONG.

AEZIOTHTEZ NAHPO®OPIKHZ

e Tvwon mpoypappaTwy onwg, LaTeX, MS Office, Mathematica, EViews, GAUSS,
SPSS, MATLAB, STATA.

e [poypaupariopée o C++, FORTRAN, BASIC, MATHEMATICA, MATLAB, GAUSS,
STATA, R.



EPEYNHTIKO EPTO

AHMOZIEYZEIZ ZE AIEONH MEPIOAIKA (Me Zuotnpa Kpitmv)

1. Christou, C., Naraidoo, R., Gupta, R., 2019, Conventional and Unconventional
Monetary Policy Reaction to Uncertainty in Advanced Economies: Evidence from
Quantile Regressions (forthcoming in Studies in Nonlinear Dynamics and

Econometrics, DOI: https://doi.org/10.1515/snhde-2018-005).

2. Christou, C., Gabauer, D., Gupta, R., 2019, Time-Varying Impact of Uncertainty
Shocks on Macroeconomic Variables of the United Kingdom: Evidence from Over
150 Years of Monthly Data, (forthcoming in Finance Research Letters,

https://doi.org/10.1016/j.fr1.2019.101363).

3. Christou, C., Gupta, R., Forecasting Equity Premium in a Panel of OECD Countries:
The Role of Economic Policy Uncertainty (forthcoming in Quarterly Review of
Economics and Finance, https://doi.org/10.1016/j.qref.2019.08.001).

4. Apergis, N., Christou, C., Kynigakis, J., 2019, Contagion across US and EU financial
markets: Evidence from the CDS markets, Journal of International Money and

Finance 96, 1-12.

5. Christou, C., Gupta, R., Nyakabawo, W., 2019, Time-Varying Impact of Uncertainty
Shocks on the US Housing Market, Economics Letters 180, 15-20.


https://ideas.repec.org/p/pre/wpaper/201839.html
https://ideas.repec.org/p/pre/wpaper/201839.html
https://ideas.repec.org/p/pre/wpaper/201839.html
https://doi.org/10.1515/snde-2018-005
https://doi.org/10.1016/j.frl.2019.101363
https://doi.org/10.1016/j.qref.2019.08.001

10.

11.

12.

13.

Apergis, N., Babalos, V., Christou, C., Gupta, R., 2019, Identifying Asymmetries
between Socially Responsible and Conventional Investments, International Journal

of Business and Economics 18, 141-163.

Bouras, C., Christou, C. Gupta, R., Suleman, T., 2019, Geopolitical Risks, Returns
and Volatility in Emerging Stock Markets: Evidence from a Panel GARCH Model,
Emerging Markets, Finance and Trade 55, 1841 - 1856.

Aye, G.C., Christou, C., Gil-Alana, L.A., Gupta, R., 2019, Forecasting the Probability
of Recessions in South Africa: The Role of Decomposed Term-Spread and Economic

Policy Uncertainty, The Journal of International Development 31, 101-116.

Christou, C., Gupta, R., Hassapis, C., Suleman, T., 2018, The Role Economic
Uncertainty in Forecasting Exchange Rates Returns and Volatility: Evidence from

Quantile Predictive Regressions, Journal of Forecasting 37, 705-719.

Apergis, N., Bouras, C, Christou, C., Hassapis, C., 2018, Multi-horizon wealth effects

across the G7 economies, Economic Modelling 72, 165-176.

Christou, C., Gupta, R., Nyakabawo, W., Wohar, M.E., 2018, Do House Prices Hedge
Inflation in the US? A Quantile Cointegration Approach. International Review of

Economics and Finance 54, 15-26.

Christou, C., Gupta, R., Naraidoo, R., Kim, W.J., 2018, Monetary Policy Reaction
Functions of the TICKs: A Quantile Regression Approach, Emerging Markets Finance
and Trade 54, 3552-3565.

Apergis, N., Christou, C., Gupta, R., Miller, S., 2018, Convergence in Income
Inequality: Further Evidence from the Club Clustering Methodology across the U.S.

States, International Advances in Economic Research 24, 147-161.



14.

15.

16.

17.

18.

19.

20.

21.

Christou, C., Cunado, J., Gupta, R., 2018, Price Convergence Patterns across U.S.

States, Panoeconomicus, doi:10.2298/PAN160625008C.

Apergis, N., Christou, C., 2017, Contagion across exchange rates: new evidence
on the role of information spillovers and eight major exchange rates, Journal of
Economic Studies 44, 24-35.

Apergis, N., Christou, C., Gupta, R., 2017, Are there Environmental Kuznets Curves
for US State-Level CO2 Emissions?, Renewable and Sustainable Energy Reviews 69,
551-558.

Antonakakis, N., Christou, C., Cunado, J., Gupta, R., 2017, Convergence Patterns in
Sovereign Bond Yield Spreads: Evidence from the Euro Area. Journal of International
Financial Markets Institutions and Money 49, 129-139.

Christou, C., Gupta, R., Hassapis, C., 2017, Does Economic Policy Uncertainty
Forecast Real Housing Returns in a Panel of OECD Countries? A Bayesian

Approach. Quarterly Review of Economics and Finance 65, 50-60.

Christou, C., Cunado, J., Gupta, R., Hassapis, C., 2017, Economic Policy
Uncertainty and Stock Market Returns in Pacific-Rim Countries: Evidence based
on a Bayesian Panel VAR Model. Journal of Multinational Financial Management
40, 92-102.

Apergis, N., Chang, T., Christou, C., Gupta, R., 2017, Convergence of Health Care
Expenditures Across the US States: A Reconsideration. Social Indicators Research
133, 303-316.

Apergis, N., Christou, C., 2016, Energy productivity convergence: new evidence from

club converging. Applied Economic Letters 23, 1-4.


http://www.up.ac.za/media/shared/61/WP/wp_2016_16.zp81526.pdf
http://www.up.ac.za/media/shared/61/WP/wp_2016_16.zp81526.pdf

22.

23.

24,

25.

26.

27.

28.

Bouras, C., Christou, C., Hassapis, C., 2015, Predicting output growth at long
horizons: stock return volatility and the monetary policy influence. International

Journal of Portfolio Analysis and Management 2 , 57-98.

Apergis, N., Christou, C., Hassapis, C., Johnson, S., 2015, International earnings to
price ratio convergence: Evidence from the European Union. The International

Journal of Business and Finance Research 9, 37-55.

Apergis, N., Christou, C., 2015, Behaviour of the Bank Lending Channel when
Interest Rates Approach the Zero Lower Bound: Evidence from Quantile

Regressions. Economic Modelling 49, 296-307.

Apergis, N., Christou, C., Payne, J.E., Saunoris, JW., 2015, The change in real
interest rate persistence: Panel evidence from OECD countries. Journal of Applied
Statistics 42, 202-213.

Apergis, N. and Christou, C., 2014, The Bank Lending Channel and Monetary Policy
Rules: The Role of the Binding Zero Lower Bound, Journal of Business and
Economic Studies 20, 24-44.

Apergis, N., Christou, C., Payne, J.E., 2014, Precious metal markets, stock markets
and the macroeconomic environment: A FAVAR model approach. Applied Financial
Economics 24, 691-703.

Apergis, N., Christou, C. and Hassapis, C., 2014, Accounting standards convergence

dynamics-International evidence from club convergence and clustering. Accounting
Research Journal 27, 226-248.

10


http://www.inderscience.com/info/inarticle.php?artid=77139
http://www.inderscience.com/info/inarticle.php?artid=77139
http://www.inderscience.com/jhome.php?jcode=ijpam
http://www.inderscience.com/jhome.php?jcode=ijpam

29.

30.

31.

32.

33.

34.

35.

Apergis, N., Christou, C. and Miller, S., 2014, Country and industry convergence of
equity markets: International evidence from club convergence and clustering. North

American Journal of Economics and Finance 29, 36-59.

Apergis, N., Christou, C. and Hassapis, C., 2013, Convergence in public expenditures
across EU countries: Evidence from club convergence. Economics and Finance
Research 1, 45-59.

Kyriazis, D. and Christou, C., 2013, A Re-examination of the Performance of Value
Strategies in the Athens Stock Exchange. International Advances in Economic
Research 19, 131-151.

Apergis, N., Christou, C., Johnson, S., 2012, Any Convergence or Divergence
Patterns in Earnings to Price Ratios? International Evidence from the Club
Convergence and Clustering Procedure. The International Journal of Finance 4,
46-58.

Apergis, N., Christou, C. and Miller, S., 2012, Convergence Patterns in Financial
Development: Evidence from Club Convergence. Empirical Economics 43, 1011-
1040.

Apergis, N., Christou, C. and Payne, J., 2012, Convergence Patterns in Equity
Markets: International Evidence from the Club Convergence and Clustering
Procedure. Advances in Investment Analysis and Portfolio Management 5, 118-
152.

Apergis, N. and Christou, C., 2012, Dependency Rates and Savings: the African
Evidence with Panel Data. International Journal of Business and Management 7,
84-95.
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36.

37.

38.

39.

40.

41.

42.

Apergis, N., Christou, C. and Payne, J., 2011, Political and Institutional Factors in
the Convergence of International Equity Markets: Evidence from the Club

Convergence and Clustering Procedure. Atlantic Economic Journal 39, 7-18.

Apergis, N., Christou, C. and Tsoumas, C., 2011, Fractional Integration and U.S.
Disaggregated Natural Gas Energy Consumption: New Evidence in the Presence of

Structural Breaks. The Empirical Economics Letters 10, 835-841.

Pittis N., Christou, C., Kalyvitis, S., Hassapis C., 2009, Long-Run PPP under the
Presence of Near-to-Unit Roots: The Case of the British Pound-US Dollar Rate.

Review of International Economics 17, 144-155.

Koundouri, P., Christou, C., 2006, Dynamic Adaptation to Resource Scarcity with
Backstop Availability. Australian Journal of Agricultural and Resources Economics
50, 1-28.

Christou, C., Pittis, N., 2002, Kernel and Bandwidth Selection, Prewhitening, and
the Performance of the Fully Modified Least Squares Estimation Method.
Econometric Theory 18, 948-961.

Christou, C., Pittis, N., 1999, Forward versus Reverse Regression and

Cointegration, Economic Letters 65, 157-163.

Christou, C., Panagopoulos, H., Feo, A., Vicari, E., 1998, The two-loop relation
between the bare lattice coupling and the MS coupling in QCD with fermions.
Physics Letters B 426, 121-124.
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43. Christou, C., Panagopoulos, H., Feo, A., Vicari, E., 1998, The three-loop beta
function of SU(N) lattice gauge theories with Wilson fermions, Nuclear Physics B
525, 387-400.

44, Christou, C., Di Giacomo, A., Panagopoulos, H., Vicari, E., 1996, Improved lattice
operators: Case of the topological charge density. Physical Review D 53, 2619-
2624.

45. Christofides, C., Christou, C., Diakonos, F.K., Mandelis, A., Nestoros, M., Seas, A.,
1996, Two Layer Model for Photomodulated Thermoreflectance of Semiconductor
Wafers, Journal of Applied Physics 80, 1713-1725.

46. Christou C., Diakonos , F.K., Panagopoulos, H., 1995, Fractal Behavior in the O(3)
Model. Physics Letters B 352, 411-415.

47. Christou, C., Lomakin, A.L., Tyapunina, N.A., 1990, Dynamic structures of
dislocation dipoles. Fiz. Tverd. Tela 32, 1097-1211. (Soviet Physics - Solid State,
published by the American Institute of Physics, 1990).

AHMOZIEYZEIZ oe MPAKTIKA ZYNEAPIQN (Me ZGotnpa Kpitdv)

48. “Three-loop results in QCD with Wilson fermions” (with H. Panagopoulos, A. Feo,
E. Vicari, and B. Alles). Nuclear Physics B, 1998, Proceedings Supplements, vol.
63, p. 799-801.
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49.

50.

“The three-loop beta function of QCD” (with H. Panagopoulos, A. Feo, E. Vicari,
and B. Alles)., Nuclear Physics B, 1997, Proceedings Supplements, vol. 53, issues
1-3, p. 791-793.

“Improving the topological charge density on the lattice” (with a. Di Giacomo, H.
Panagopoulos, and E. Vicari), Nuclear Physics B, 1996, Proceedings Supplements,
vol. 47, issues 1-3, p. 266-269.

AHMOZIEYZEIZ oe ZYAAOTIKOYZ ENIZTHMONIKOYZ TOMOYZ (Me ZUoTnpo

KpITwv)

51.

52.

53.

54.

Christou C., Lomakin A.L., Tyapunina N.A. Dynamic Dislocation Structures. In
“Structure, Defects and Properties in Crystals”, 1990, p.163-175, The Publ. office
of the Institute of Metal Physics, The Academy of USSR, Sverdlofsk.

Christou C., Lomakin A.L., Tyapunina N.A. Dynamic Dipole Structures. In
“Computer Simulation of Processes of Radiational and Other Actions in Crystals”,
1989, p.114-123, The Publ. office of the Physical and Technical Institute named

after A. loffe, Leningrad.

Christou C., Lomakin A.L., Tyapunina N.A. Evolution of an ensemble of opposite
sign edge dislocations under the applied ultrasonic stress. In “Kinetics and
Thermodynamics of Plastic Deformation”, 1988, p.3-11, The Publ. office of the

Altai Polytechnic Institute named after Polsunov.

Christou C., Lomakin A.L., Zinenkova G.M., Computer simulation of dislocation
redistribution under the action of ultrasound. In “Computer Simulation of
Radiational and Other Actions in Crystals”, 1988, p. 113-126, The Publ. office of

the Physical and Technical Institute named after A. loffe, Leningrad.
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EPTAZIEZ YMNO A=IONOIHZH kau YNO E=ZEAIZH

55. "Does Inequality Help in Forecasting Equity Premium in a Panel of G7 Countries?"

(with Rangan Gupta and Fredj Jawadi).

56. Monetary Policy Reaction to Uncertainty in Japan: Evidence from a Quantile-on-
Quantile Interest Rate Rule (with Ruthira Naraidoo, Rangan Gupta and Christis

Hassapis).

57. Old wine in a new bottle: Are there Environmental Kuznets Curves for country-level

CO2 emissions? (with N. Apergis and R. Gupta).

58. Causality in Variance Tests: Finite Sample Properties and New Powerful

Modifications (with C. Bouras and C. Hassapis).

59. A Model-Free causality in volatility test (with C. Bouras and C. Hassapis).

ANNEZ EPTAZIEZ

60. Cointegration and Autoregressive Conditional Heteroskedasticity (with N. Pittis).

61. The Relationship between Stock Returns Volatility and Volatility of Output Growth.

62. Non-Parametric Estimates of the Autocovariance Structure between Stock Price

Changes and Output Growth (with N. Pittis, S. Kalyvitis and C. Hassapis).
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63. Weak Exogeneity, Near-to-Unit Roots and Instrumental Variable Estimators, (with

N. Pittis).

NMPOZ®ATEZ EPTAZIEZ ZE ZYNEAPIA

e Monetary Policy Reaction to Uncertainty in Japan: Evidence from a Quantile-on-
Quantile Interest Rate Rule (co-authored with Ruthira Naraidoo, Rangan Gupta and
Christis Hassapis). Paper presented in the Atlantic Economic Association Conference,
Athens 2019.

e ‘Causality in variance tests: finite sample properties and new powerful modifications’
(co-authored with Prof. C. Hassapis and Dr. C. Bouras), Paper presented in the

Vietnam Symposium of Banking and Finance, Hue 2018.

e ‘Precious metals, stocks, and the macroeconomic environment: a FAVAR model

approach’, World Finance Conference, Limassol 2013.

e ‘The Bank Lending Channel and Monetary Policy Rules: The Case of the Zero Lower
Bound’, Paper presented at the Western Economic Association meetings, Tokyo,
2013.

¢ ‘Fractional Integration and U.S. Disaggregated Natural Gas Energy Consumption: New
Evidence in the Presence of Structural Breaks’, (co-authored with Prof. N. Apergis and
Dr. Tsoumas), Paper presented in the Atlantic Economic Association Conference,
Athens 2011.

e ‘Convergence Patterns in Growth and Financial Development: Evidence from Club
Convergence’ (co-authored with Prof. N. Apergis and Prof. S. Miller), Paper presented

in the Atlantic Economic Association Conference, Prague 2010.
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‘Political or Institutional Factors in Explaining Convergence Patterns in Equity
Markets? International Evidence from the Club Convergence and Clustering
Procedure’ (co-authored with Prof. N. Apergis), Paper presented at the 1st World
Finance Conference organized by the School of Business Studies, Polytechnic
Institute of Viana do Castelo, May 2010.

‘Convergence Patterns in Equity Markets: International Evidence from the Club
Convergence and Clustering Procedure’ (co-authored with Prof. N. Apergis), Paper
presented at the Business & Economics Society International, Nassau, Bahamas,
2010.

‘Convergence Patterns in Growth and Financial Development: Evidence from Club
Convergence’ (co-authored with Prof. N. Apergis and Prof. S. Miller), Paper presented

in the Atlantic Economic Association Conference, Prague 2010.
‘Convergence in Earnings-Price Ratios: International Evidence from Club

Convergence’ (co-authored with Prof. N. Apergis and Prof. S. Johnson), Paper

presented in the Atlantic Economic Association Conference, Rome 2009.
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