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                      Specialization: Finance 

                      Department of Economics, National and Kapodistrian University of 

Athens 

 

Dimitris Kenourgios has taught at the Athens University of Economics and 

Business (Department of Accounting and Finance and Department of 

International and European Economic Studies), the University of Piraeus 

(Department of Banking and Financial Management), the University of Thessaly 

(Department of Economics), the Hellenic Open University, the Open University of 

Cyprus, the MBA program of Kentucky with TEI of Piraeus in Greece, the MSc in 

Accounting and Finance of TEI Piraeus and at master programs organized by the 

University of Strathclyde (U.K) and University of Wales (U.K) in Greece. He has 

an extensive experience in consulting, executive training and e-learning services 

in the areas of investments, capital markets, risk management and corporate 

finance. 

 

Research interests:  Financial contagion; Emerging financial markets; SMEs; 

Alternative investments; Financial modelling; Risk management. 

 
ORCID ID: https://orcid.org/0000-0003-2676-2524 
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Home-Poor Home 
 
Member of the Scientific Committee of the Economic Chamber of Greece 
 
Representative of the School of Economics and Political Science of NKUA in the 
Coordination Committee of the Observatory for the monitoring of international 
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Teaching Experience: 
 
Full Professor in Finance, Department of Economics, NKUA, April 2021- 
 
Lecturer / Assistant Professor (tenure) / Associate Professor, National and 
Kapodistrian University of Athens 
2006-2010 / 2010-2016 / August 2016 – April 2021 
 
Undergraduate courses: Managerial Economics, Financial Analysis and Money 
and Capital Markets I. 
 
Postgraduate courses: Micro and Financial Management for Public Organizations 
(MSc in Public Auditing), Financial Management (Master in Business 
Administration – Internal Audit), Financial and Risk Management (MSc in 
Applied Risk Management), Finance and Accounting (Master in Business 
Administration – Accounting), Financial Analysis (MSc in Applied Economics and 
Finance). 
 
Academic Tutor at Hellenic Open University 
October 2004 - Present 
Teaching Financial Management (DEO31) module, Business Administration 
course 
 
Academic Tutor at Open University of Cyprus 
2012-2013 / 2015-2017 / 2021- 
Undergraduate and Postgraduate courses 
 
Visiting Lecturer- MSc in Financial Analysis for Executives at University of 
Piraeus, 
May 2009 - July 2009 
Teaching Management of Financial Institutions course 
 
Visiting Lecturer- MSc in Environment and Health at University of Athens 
February 2005 - August 2005 
Teaching Environmental Economics course. 
MSc organized by School of Health Sciences, National and Kapodistrian 
University of Athens, Athens 
Technological Education Institution, Faculty of Health and Caring Professions 
and National Hellenic Research Foundation 
 
Visiting Lecturer at University of Athens, Department of Economics 
September 2002 - September 2004 
Teaching Evaluation and Analysis of Investment Decisions course 
 
Visiting Lecturer at University of Thessaly, Department of Economics, 
February 2003 - September 2003  
Teaching Portfolio Analysis course 
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Executive Training:  
 

- Seminars in Hellenic Bank Institute/ Hellenic Bank Association 

- Seminars in National Centre of Public Administration and Local 
Government & National Defense School 

- Tailor made seminars in Investments, financial derivatives, capital 
markets and corporate finance 

- Executive training for the Bank of Greece/Capital Market Commission 
Certification Exams 

- Executive seminars for Greek banks and firms  

 
 

RESEARCH WORK- PUBLICATIONS 
 
 

Unpublished Theses: 

1. “Innovative Financial Instruments/ Products, Industrial Development and 

Efficiency of the Greek Capital Market”, Ph.D Thesis, Faculty of Economics, National 

and Kapodistrian University of Athens, 2001. 

2. “Economies of Scale in Banking Industry”, MSc Thesis, Department of Economics, 

University of Birmingham, U.K., 1996.    

 

Referred Journals: 

2022 
1. Spyros Papathanasiou, Dimitris Kenourgios, Drosos Koutsokostas, Georgios 

Pergeris (2022) “Can treasury inflation protected securities safeguard investors 
from outward risk spillovers? A portfolio hedging strategy through the prism of 
COVID-19”, Journal of Asset Management, https://doi.org/10.1057/s41260-022-
00292-y. 

2. Bikramaditya Ghosh, Spyros Papathanasiou, Vandita Dar, D. Kenourgios (2022) 
“Deconstruction of the Green Bubble during Covid-19: International Evidence”, 
Sustainability, 14, 3466. 

3. A. Fassas, S. Papadamou, D. Kenourgios (2022) “Evaluating survey-based forecasts 
of interest rates and macroeconomic variables”, Journal of Economic Studies, Vol. 49 
No. 1, pp. 140-158 (ABS 2*, ABDC- B).  

4. D. Kenourgios, S. Papathanasiou, A.C. Bampili (2022) “On the predictive power of 
CAPE or Shiller’s PE ratio: The case of the Greek stock market”, Operational 
Research, 22, 3747–3766 (ABS 1*, ABDC- C).  

5. Ghosh, B., Papathanasiou, S., Kenourgios, D. (2022) “Cross-Country Linkages and 
Asymmetries of Sovereign Risk Pluralistic Investigation of CDS Spreads”, 
Sustainability, 2022, 14, 14056.  
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2021 

6. Bikramaditya Ghosh, S. Papathanasiou, Nikita Ramchandani, D. Kenourgios (2021) 
“Diagnosis and Prediction of IIGPS’ Countries Bubble Crashes during BREXIT”, 
Mathematics, 9(9), 1003. 

7. Ch. Alexakis, D. Kenourgios, V. Pappas, Athina Petropoulou (2021) “From dotcom to 
Covid-19: A convergence analysis of Islamic investments”, Journal of International 
Financial Markets, Institutions and Money, 75, 101423 (ABS 3*, ABDC- A). 

8. D. Kenourgios and I. Samios (2021) “Halloween effect and active fund 
management”, The Quarterly Review of Economics and Finance, Volume 80, pp. 534-
544 (ABS 2*, ABDC- B). 

9. G. Savvakis, D. Kenourgios, Th. Papageorgiou (2021) “Is political risk a driver of 
listed SMEs leverage?” Applied Economics Letters, Vol. 28, No. 16, 1382-1385 (ABS 
1*, ABDC- B). 

10. Bikramaditya Ghosh, D. Kenourgios, Antony Francis and Suman Bhattacharyya 
(2021) “How well the log periodic power law works in an emerging market?” 
Applied Economics Letters, Volume 28, Issue 14, 1174-1180 (ABS 1*, ABDC- B).  

11. A. Fassas, D. Kenourgios, S. Papadamou (2021) “U.S. Unconventional Monetary 
Policy and Risk Tolerance in Major Currency Markets”. The European Journal of 
Finance, Volume 27, Issue 10, 994-1008 (ABS 3*, ABDC- A).  

12. Dimitriou Dimitrios, Pappas Anastasios, Kazanas Thanassis, Kenourgios Dimitris 
(2021) “Do confidence indicators lead Greek economic activity?”,  Bulletin of Applied 
Economics, 8(2), 1-15.  

13. G. Savvakis, D. Kenourgios, Th. Papageorgiou (2021) “To EMU or not to EMU: Can 
TFP “provoke” the capital structure puzzle of SMEs?” International Journal of 
Finance and Economics, Volume 26, Issue 2, pp. 2595-2611(ABS 3*, ABDC- B). 

14. S. Papadamou, A. Fassas, D. Kenourgios and D. Dimitriou (2021) “Flight-to-quality 
between global stock and bond markets in the COVID era”, Finance Research Letters, 
Volume 38, 101852 (ABS 2*, ABDC-A).  

15. D. Kenourgios, D. Ntaikou (2021) “ECB’s unconventional monetary policy and bank 
lending supply and performance in the euro area”, Journal of Economics and Finance, 
45, pp. 211–224 (ABDC- B).  

 

2020 

16. Zaghum Umar, D. Kenourgios, S. Papathanasiou (2020) “The static and dynamic 
connectedness of environmental, social, and governance investments: International 
evidence”, Economic Modelling, 93, pp. 112-124 (ABS 2*, ABDC- A). 

17. D. Dimitriou, D. Kenourgios, T. Simos (2020) “Are there any other safe haven 
assets? Evidence for “exotic” and alternative assets”. International Review of 
Economics and Finance, 69, pp. 614-628 (ABS 2*, ABDC- A).  

18. A. Samitas, E. Kampouris, D. Kenourgios (2020) “Machine Learning as an Early 
Warning System to Predict Financial Crisis”. International Review of Financial 
Analysis, 71, 101507 (ABS 3*, ABDC- A). 

19. D. Kenourgios, E. Dadinakis and I. Tsakalos (2020) “Brexit referendum and 
European stock markets: a sector analysis”, Managerial Finance, Vol. 46 No. 7, pp. 
913-933 (ABS 1*, ABDC- B).  
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20. D. Kenourgios, Zaghum Umar, P. Lemonidi (2020) “On the effect of credit rating 
announcements on sovereign bonds: International evidence”. International 
Economics, 163, pp. 58-71 (Scopus). 

21. Zaghum Umar, D. Kenourgios,  Muhammad Naeem, Khadija Abdulrahman, Salma Al 
Hazaa (2020), “The Inflation Hedging Capacity of Islamic and Conventional Equities”, 
Journal of Economic Studies, Vol. 47, No. 6, pp. 1377-1399 (ABS 2*, ABDC- B).  

22. D. Kenourgios, S. Papadamou, D. Dimitriou, C. Zopounidis (2020) “Modelling the 
dynamics of unconventional monetary policies’ impact on professionals’ forecasts”, 
Journal of International Financial Markets, Institutions & Money, Vol. 64, 101170 (ABS 
3*, ABDC- A ). 

23. D. Kenourgios, Geogrios A. Savvakis, Theofanis Papageorgiou (2020) “The capital 
structure dynamics of European listed SMEs”, Journal of Small Business and 
Entrepreneurship, 32:6, 567-584 (ABS 1*, ABDC-C). 

 

2019 

24. D. Kenourgios, E. Drakonaki,  D. Dimitriou (2019) “ECB’s unconventional monetary 
policy and cross-financial-market correlation dynamics”, North American Journal of 
Economics and Finance, 50, 101045 (ABS 2*, ABDC-B). 

25. Zaghum Umar, D. Kenourgios, Syed Jawad Hussain Shahzad (2019) “Hedging U.S. 
Metals & Mining Industry’s Credit Risk with Industrial and Precious Metals”, 
Recourses Policy, 63, 101572 (ABS 2*). 

26. D. Kenourgios, N. Kagiana, A. Katevatis (2019) “ECB’s unconventional monetary 
policy and European bank stock returns”, International J. Financial Engineering & 
Risk Management, 3(2), pp. 180-199. 

 

2018 

27. D. Kenourgios, D. Dimitriou, A. Samitas (2018) “Global crises and contagion: Does 
the capitalization size matter?”, Applied Economics Quarterly, 64(1), pp. 39-57 
(ABDC- B). 

28. Papathanasiou, S., Mylonas, P., Kenourgios, D. (2018) “Bank mergers–takeovers and 
customer satisfaction: The case of a Greek commercial bank”, International Journal of 
Finance, Economics and Trade, 2(2), pp. 11-17 (invited paper). 

29. Aristeidis Samitas, Dimitrios Asteriou, Stathis Polyzos, Dimitrios Kenourgios 
(2018) “Terrorist Incidents and Tourism Demand: Evidence from Greece”, Tourism 
Management Perspectives, 25, pp. 23-28 (ABS 2*, ABDC- A).  

 

2017 

30. D. Dimitriou, D. Kenourgios, T. Simos (2017) “Financial crises, exchange rate 
linkages and uncovered interest-rate parity: Evidence from G7 markets”, Economic 
Modelling, 66, pp. 112-120 (ABS 2*, ABDC- A). 

 

2016 

31. D. Kenourgios, Neifar Nader and D. Dimitriou (2016) “Islamic financial markets and 
global crises: Contagion or decoupling”, Economic Modelling, 57, pp. 36-46 (ABS 2*, 
ABDC- A). 

(Among the most downloaded articles published in this journal from ScienceDirect 
in the last 90 days, period 2015-2016). 
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32. D. Dimitriou, P. Paparizos, D. Kenourgios and T. Simos (2016) “On high 
frequency dynamics between information asymmetry and volatility for securities”, 
Journal of Economic Asymmetries, 13, pp. 21-34 (ABDC-B). 

33. P. Alexakis, D. Kenourgios and D. Dimitriou (2016) “On emerging stock market 
contagion: the Baltic region”, Research in International Business and Finance, 36, pp. 
312–321 (ABS 2*, ABDC-B). 

 

2015 

34. D. Kenourgios, S. Papadamou and D. Dimitriou (2015) “Intraday exchange rate 
volatility transmissions across QE announcements”, Finance Research Letters, 14, pp. 
128-134 (ABS 2*, ABDC-A).  

35. D. Kenourgios, S. Papadamou and D. Dimitriou (2015) “On quantitative easing and 
high frequency exchange rate dynamics”, Research in International Business and 
Finance, 34, pp. 110-125 (ABS 2*, ABDC-B). 

36. D. Kenourgios and D. Dimitriou (2015) “Contagion of the global financial crisis and 
the real economy: A regional analysis”, Economic Modelling, 44, pp. 283-293 (ABS 2*, 
ABDC- A). 

 

2014 

37. D. Kenourgios (2014) “On financial contagion and implied market volatility”, 
International Review of Financial Analysis, 34, pp. 21-30 (ABS 3*, ABDC-A). 

(Among the most cited articles published in this journal since 2011 extracted from 
Scopus). 

38. D. Kenourgios and D. Dimitriou (2014) “Contagion effects of the global financial 
crisis in US and European real economy sectors”, Panoeconomicus, 61(3), pp. 275-
288 (Scopus). 

 

2013 

39. D. Kenourgios, A. Christopoulos and D. Dimitriou (2013) “Asset markets contagion 
during the global financial crisis”, Multinational Finance Journal, vol. 17, no. 1/2, pp. 
49-76 (ABS 1*, ABDC- B). 

40. D. Kenourgios, D. Asteriou and A. Samitas (2013) “Testing for asymmetric financial 
contagion: New evidence from the Asian Crisis”, Journal of Economic Asymmetries, 
vol. 10(2), pp. 129-137 (ABDC-B). 

(Among the most cited articles published in this journal since 2011 extracted from 
Scopus). 

41. D. Dimitriou and D. Kenourgios (2013) “Financial crises and dynamic linkages 
among international currencies”, Journal of International Financial Markets, 
Institutions & Money, 26, pp. 319-332 (ABS 3*, ABDC-A). 

42. D. Dimitriou, D. Kenourgios and T. Simos (2013) “Global financial crisis and 
emerging stock market contagion: A multivariate FIAPARCH-DCC approach”, 
International Review of Financial Analysis, 30, pp. 46-56 (ABS 3*, ABDC-A). 

(Among the most cited articles published in this journal since 2011 extracted from 
Scopus). 

(Among the most downloaded articles published in this journal from ScienceDirect 
in the last 90 days, period: 2015-2017). 
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43. K. Mouratidis, D. Kenourgios, A. Samitas and D. Vougas (2013) “Evaluating 
Currency Crises: A Multivariate Markov Regime Switching Approach”, The 
Manchester School, 81(1), pp. 33-57 (ABS 2*, ABDC-B). 

44. D. Asteriou, A. Samitas and D. Kenourgios (2013) “The London 2012 Olympic 
Games Announcement Effect on London Stock Exchange”, Journal of Economic 
Studies, 40(2), pp. 203-221 (ABS 2*, ABDC- B). 

 

2012 

45. D. Kenourgios and P. Padhi (2012) “Emerging markets and financial crises: 
Regional, global or isolated shocks?” Journal of Multinational Financial Management, 
Vol. 22(1-2), pp. 24-38 (ABS 2*, ABDC- B).  

(The most cited article published in this journal since 2011 extracted from Scopus). 

46. A. Chouliaras, A. Christopoulos, D. Kenourgios and P. Kalantonis (2012) “The PIIGS 
stock markets before and after the 2008 financial crisis: A dynamic cointegration 
and causality analysis”, International Journal of Banking, Accounting and Finance, 
4(3), pp. 232-249 (ABS 2* ABDC- C). 

47. D. Dimitriou and D. Kenourgios (2012) “Opportunities for international portfolio 
diversification in the Balkans’ markets”, International Journal of Economics and 
Research, Vol. 3(1), pp. 1-12 (JEL). 

2011 

48. Kenourgios, D. and A. Katevatis (2011) “Maturity effect on stock index futures in an 
emerging market”, Applied Economics Letters, 18:11, pp. 1029-1033 (ABS 1*, ABDC- 
B). 

49. Kenourgios, D. and A. Samitas (2011) "Equity market integration in emerging 
Balkan markets", Research in International Business and Finance, Vol. 25(3), pp. 296-
307 (ABS 2*, ABDC-B).  

(The most cited article published in this journal since 2011 extracted from Scopus, 
period 2011-2016). 

50. A. Samitas, D. Kenourgios, I. Tsakalos (2011) “Corporate Events’ Effect on Stock 
Returns: Evidence from Athens Stock Exchange”, International Research Journal of 
Applied Finance, Vol. II, Issue 6 (June), pp. 692-715 (JEL).    

51. A. Georgantopoulos, D. Kenourgios, A. Tsamis (2011) "Calendar anomalies in 
emerging Balkan equity markets", International Economics and Finance Journal, 6(1), 
pp. 67-82 (JEL). 

52. Kenourgios, D., A. Samitas and N. Paltalidis (2011) “Financial crises and stock 
market contagion in a multivariate time-varying asymmetric framework”, Journal of 
International Financial Markets, Institutions & Money, Vol. 21(1), pp. 92-106 (ABS 3*, 
ABDC-A).  

(The most cited article published in this journal since 2011 extracted from Scopus). 
(Among the most downloaded articles published in this journal from ScienceDirect 
in the last 90 days, period: 2015-2017). 
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2009 

53. Kenourgios, D., A. Samitas and N. Paltalidis (2009) “Financial Market Dynamics in 
an Enlarged European Union”, Journal of Economic Integration, 24(2), pp. 197-221 
(ABS 1*, ABDC-A). 

54. Kenourgios, D. and A. Samitas (2009) “Modelling return and volatility in emerging 
stock markets: A Markov switching approach”, International Journal of Economic 
Research, 6(1), pp. 61-72 (ABDC- C).  

2008 

55. Samitas, A., D. Kenourgios and P. Zounis (2008) “Athens’ Olympic Games 2004 
Impact on Sponsors' Stock Returns”, Applied Financial Economics, 18 (19), pp. 1569- 
1580 (ABS 2*, ABDC- B).  

56. Kenourgios, D. and A. Samitas (2008) “The Day of the Week Effect Patterns on Stock 
Market Return and Volatility: Evidence for the Athens Stock Exchange”, International 
Research Journal of Finance and Economics, Vol. 15, pp. 78-89 (Scopus).  

57. Samitas, A., D. Kenourgios and I. Tsakalos (2008) “The impact of mergers and 
acquisitions on world energy enterprises’ stock returns”, International Journal of 
Business Research, 8(1), pp. 191-201.  

58. Kenourgios, D., A. Samitas and P. Drosos (2008) “Hedge Ratio Estimation and 
Hedging Effectiveness: The Case of the S&P 500 Stock Index Futures Contract”, 
International Journal of Risk Assessment and Management, 9(1/2), pp. 121-134 
(ABDC- C).  

 

2007 

59. Samitas, A. and D. Kenourgios (2007) “Impact of Mergers and Acquisitions on Stock 
Returns of Tramp Shipping Firms”, International Journal of Financial Services 
Management, 2(4), pp. 327-343 (ABDC- C).  

60. Kenourgios, D., S. Papathanasiou and Ε.R. Melas (2007) “Initial Performance of 
Greek IPOs, Underwriter’s Reputation and Oversubscription“, Managerial Finance 
Journal, 33(5), pp. 332-343 (ABS 1*, ABDC- B).  

61. Samitas, A., D. Kenourgios (2007) “Macroeconomic Factors’ Influence on “New” 
European Countries Stock Returns: The Case of Four Transition Economies”, 
International Journal of Financial Services Management, 2(1/2), pp. 34-49 (ABDC- C).   

62. Kenourgios, D. and A. Samitas (2007) “Financial Development and Economic 
Growth in a Transition Economy: Evidence for Poland”, Journal of Financial Decision 
Making, 3(1), pp. 35-48.  

 

2006 

63. Samitas, A., D. Kenourgios and N. Konstantopoulos (2006) “The Small Business 
Capital Market Behavior in Athens Stock Exchange”, Small Business Economics, 27(4-
5), pp. 409-417 (ABS 3*).  

64. Samitas, A. and D. Kenourgios (2006) “Financing Tourist Development through 
Stock Capital: Evidence from the Greek Hotel Sector”, Tourism Economics, 12(1), pp. 
87-100 (ABS 2*, ABDC- A). 

65. Kenourgios, D., A. Samitas and N. Paltalidis (2006) “Short and Long run Parametric 
Dynamics in the Balkans Stock Markets”, International Journal of Business, 
Management and Economics, 2(8), pp. 5-20.  
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66. Kenourgios, D., A. Samitas and A. Christodoulou (2006) “Long run and Short run 
Test for Market Efficiency: Evidence for the British Pound, the German Mark and the 
Japanese Yen”, Operational Research: An International Journal, 6(2), pp. 163-182 
(ABS 1*, ABDC- C). 

 

2005 

67. Kenourgios, D. (2005) “Testing Efficiency and the Unbiasedness Hypothesis of the 
Emerging Greek Futures Market”, European Review of Economics and Finance, 4(2), 
pp. 3-20.  

68. Samitas, A. and D. Kenourgios (2005) “Entrepreneurship, Small and Medium Size 
Business Markets and European Integration”, Journal of Policy Modeling, 27(3), pp. 
363-374 (ABS 2*, ABDC- A).  

 

2004 

69. Kenourgios, D. and A. Samitas (2004) “Testing Efficiency of the Copper Futures 
Market: New Evidence from London Metal Exchange”, Global Business and Economics 
Review, Anthology, pp. 261-271 (ABS 1*).  

70. Kenourgios, D. and N. Pavlidis (2004) “Central Banking and Commercial Inflation 
Forecasting: Some New Evidence for the U.S.A.”, Economia Internazionale/ 
International Economics, 57(4), pp. 475-493 (ABDC- C).  

71. Kenourgios, D. (2004) “Price Discovery in the Athens Derivatives Exchange: 
Evidence for the FTSE/ASE-20 Futures Market“, Economic and Business Review, 6(3), 
pp. 229-243 (JEL).  

72. Kenourgios, D. and N. Pavlidis (2004) “Individual Analysts’ Earnings Forecasts: 
Evidence for Overreaction in the UK Stock Market”, International Business and 
Economics Research Journal, 3(9), pp. 95-106.  

73. Kenourgios, D. and Ι. Petropoulos (2004) “The Persistence of Mutual Funds 
Performance: Evidence from the U.K Stock Market”, Ekonomia, 7(2), pp. 121-138 
(ABS 1*, ABDC- C).  

 

2003 

74. Kenourgios, D. (2003) “Announcement of Convertible Debt Issuance, Capital 
Structure Change and Signaling: A Comparative Study for the Athens Stock 
Exchange”, SPOUDAI, 53(3), pp. 57-76 (JEL).  

75. Kenourgios, D. and A. Samitas (2003) “The Interdependence of Major European 
Stock Markets: Evidence for Greece”, SPOUDAI, 53(4), pp. 54-65 (JEL).  

 

 

Referred Special Editions: 

1. D. Kenourgios and John Hlias Plikas (2022) “European Banking System, ESG and 

Non-performing Loans during the Era of Covid-19: Some theoretical considerations 

and insights”, Volume of essays in honour of Professor Apostolos Apostolou, 

Panteion University. 
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2. D. Kenourgios and G. Savvakis (2022) “Assessment of the impact of Tier 1 and Tier 

2 regulatory capital issues of Greek banks for the period 2002-2020”, Volume of 

essays in honour of the late Professor Ch. Tsoumas, Hellenic Open University. 

3. Thomaidou and Kenourgios, D. (2020) “On Financial contagion through ETFs”, in 

Recent Advances and Applications in Alternative Investments, edited by Constantin 

Zopounidis, Dimitris Kenourgios and George Dotsis, IGI Global, Febr. 2020. 

4. Kenourgios, D. (2012) “Financial crises and emerging stock market contagion”, In 

Financial crises: Causes, Management, and Economic Impact, edited by Karl Farmer, 

Nova Science Publishers, Inc., NY, pp. 45-57. 

5. Kenourgios, D. and S. Papathanasiou (2010) “Profitability of Technical Trading 

Rules in an Emerging Market”, in The Handbook of Trading: Strategies for 

Navigating and Profiting from Currency, Bond, and Stock Markets, edited by Greg N. 

Gregoriou, McGraw-Hill, NYC, NY June 2010, pp. 97-111. 

6. Kenourgios, D. and A. Samitas (2009) “Overreaction Hypothesis in Emerging 

Balkan Stock Markets”, in Emerging Markets: Performance, Analysis and 

Innovations, G. N. Gregoriou (ed.), Chapman Hall/ Taylor and Francis London, UK, 

2009, pp. 185-201.  

7. Kenourgios, D., A. Samitas and N. Konstantopoulos (2007) “The Corporate 

Governance framework and its application to privatizations of Public Enterprises”, 

in Computation in Modern Science and Engineering, Proceedings of the 

International Conference on Computational Methods in Science and Engineering 

2007, CP963, Vol. 2, Part B, American Institute of Physics (AIP), Melville, New York, 

2007, pp. 1082-85 (ISSN: 978-0-7354-0478-6).  

8. Samitas, A. and D. Kenourgios (2005) “Modeling Macroeconomic Effects in Central 

Eastern Economies Stock Returns”, in Advances in Financial Forecasting, Lecture 

Series on Computer and Computational Sciences, Vol. 4, VSP/Brill Academic 

Publishers, 2005, pp.1345-1348 (ISSN: 1573-4196). 

9. Kenourgios, D. and N. Pavlidis (2006) "Bank Supervision, Commercial Inflation 

Forecasting and Information Asymmetry: New Evidence for the U.S.A", in Festschrift 

(Τιμητικός Τόμος) in honor of Maria Negreponti-Delivanis, University of Macedonia 

Press, 2006, pp. 85-108. 

10. Kenourgios, D. and A. Samitas (2011) “Evaluating the persistence of forecasting 

models: A comparison approach”, in Volume of essays in honour of the late 

Professor P. Livas, University of Piraeus, 2011, pp. 297-305. 
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11. Kenourgios, D. (2006) “Capital Structure, Risk and Financial Innovations: Evidence 

from the Greek Capital Market”, in Volume of essays in honour of the late Professor 
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Study of the Scientific Committee of the Economic Chamber of Greece on the 

Impacts of the Pandemic on the Greek Economy and proposals for the next day 
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3.  “Value-at-Risk Methodology and VAR Derivatives”, Hellenic Bank Association 
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4. “Energy Markets and Energy Derivatives”, Hellenic Bank Association Review, No. 
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6. “Financial Innovation Process and Financial Engineering: A Theoretical Analysis”, 
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2. Direct and Indirect Effects of COVID-19 Pandemic on Implied Stock Market Volatility: 
Evidence from Panel Data Analysis (with S. Papadamou, A. Fassas and D. Dimitriou, 2020).  
https://ideas.repec.org/p/pra/mprapa/100020.html 

3. Business Ethics and Corporate Social Responsibility: The case of Greek Systemic Banks 
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4. The dynamic connectedness and portfolio hedging strategies between collateralized 
loan obligations and conventional inflation hedges in the COVID-19 (with Spyros 
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5. The expected impact of IFRS 9 on the Greek banking system’s financial performance: 
theoretical considerations and insights (with D. Ntaikou and G. Vousinas, 2018). 

6. QE effects on cross-asset-classes correlations (with I. Tsakalos and E. Roumpis, 2019). 
7.  The impact of the International Financial Reporting Standards (IFRS) on the active 

European banking system’s risk appetite and profitability (with D. Ntaikou and G. Savvakis, 
2019). 

https://ideas.repec.org/p/pra/mprapa/100020.html
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Simos, A. Tsioutsios, 2022). 
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Zopounidis, Dimitris Kenourgios and George Dotsis, IGI Global, Febr. 2020. 
      DOI: 10.4018/978-1-7998-2436-7, SBN13: 9781799824367|ISBN10: 

1799824365|EISBN13: 9781799824381|ISBN13 Softcover: 9781799824374 
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211-235 (in Greek), with P.E. Petrakis 
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5. Vousinas, G., Ntaikou, D., Kenourgios, D. (2018) “The expected impact of IFRS 9 
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