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AKAAHMAIKH OEsH

Enikoupn KaOnyrtpla otnv OwkovopueTpia lavoudplog 2022
EOvikd ko KarmoSiotpLako Maveniotruio ABnvwv

Tunua Olkovoulkwy Emotnpwy

Topéag Moootikwv MeBoSwv: ZTatlotikn Kat OlkovoueTpla

ENATTEAMATIKH EMREIPIA

Eruokéntpia Epeuvitpla (Visiting Scholar) 2020
Tpanela tov Belyiov
e  Emokémntpla epeuvhtpla Tou TuRpatog Owovoukwy tne AleuBuvong Olkovoulkwv AVoAUCEWY

Eruokéntpila Epeuvnuikr Kadnyntpla (Visiting Research Professor) 2019
Navermotipo Néag YopKng
e  Emokémtpla kabnyntpla €nelta ano npookAnon tou dlakekpluévou Kad. Robert Engle, katdyou tou
BpaBeiou Nobel ota Owkovoplika (2003), oto TUA A XpNUATOOLKOVOULKNG Tou Stern School of Business
Kol To lvatitouto MetafAntotntag

Metadidaktopikr) EpsuvAtpla otnv Owovopetpia (Post Doc) — Yrotpodia Marie Curie 2016-2019
Navemotipo AouBév, Bédylo
e  Metadibaktopikn epeuvitpla Owkovouetpng oto Kévtpo Olkovopuetpiag kat Emyelpnotakig Epeuvag

Ewd1k6 Ermtlotnpoviko Mpoowriikd — OkovopoAdyoG e ldikeuon otnv OlKovouEeTpia 2016
Tpanela thg EANGSog
e  Epeuvntpla OKOVOUETPNG TWV TUNUATWY ELSIkwy MeAetwv Kot Okovopetplkwy MpoPAEPewy TG

AtevBuvong Owkovopkng Avaluong kat MeAhetwy

Navermotnuakn Yrnotpodog (Research and Teaching Fellow) 2016
Owovoutko Naveniotpo ABnvawv (OMA)
e Emokémtng Aéktopag Tou pabnuatog «Mpoxwpnuévn OLKOVOUETpla» TipomTUXLaKoU MMESOU,

KOTELOUVONC XPNUATOOLKOVOULKNG TOU TUAUOTOG AOYLOTIKNG Kl XpNLOTOOLKOVOLKAG

Ewd1k6 Ermtlotnpoviko Mpoowriikd — OkovopoAdyoG e ldikeuon otnv OlKovouEeTpia 2011-2016
Erutponi) Aviaywviopol
e EmikedaAng EpELVATPLO OLKOVOULKWY KAASWV LIE OLKOVOUETPLKEG TEXVIKEG XPOVOAOYLKWVY oelpwV (Time
Series Econometrics) kot GAAEG olkOVOUETPLKEG peBOSou¢ (Panel Data methods) yla tnv avaAuon Twv
ouUVONKWV aVIAYWVIOHOU TIOU ETIKPATOUV 0E Baotkol¢ ToUEelg TNG eBVIKAG olkovoulag ota mAaiola
eknovnong KAadikwv Mehetwy
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e  YmeUBuvn yla Tov emituxh oxeSLaopo Kal TNV avantuén KatdAAnAou cUCTAUOTOC UTTOSELYUATWY YLa TN
Slepelivnon TWV EMUMTWOEWY TWV SLOKUPAVOEWY TWV TIHWV TIou cupBaivouv ota diadopa otadla tng
edpodLaoTikig aAuoidag MAvVW oTNV TN TOU KOTOVAAWTH

e  YmeUBuvn XELPLOUOU UTIOBECEWY AVTAYWVLOUOU KOl CUYXWVEUCEWV 0TOV KAASO TwV Tpodipuwv

e Evepyr CUULETOXN O€ EMLTOTLOUC EAEYXOUC ETALPELWY, OTa TTAaiola TG EAANVIKAG Kot Evpwraikig
vouoBeoiag mepl avraywviopol

e  JUUUETOXN OE ECWTEPLKA ETILLOPIWTIKA CEULVAPLA WE EKTIALOEUTPLO OLKOVOUETPIKWY HEBOSWV oTa mAaiola
TWV OLKOVOULKWV TOU OVTOYWVLOUOU

e JUMUETOXN OE CUVOVTNOELG TNG Eupwmaikng Emtponn¢ Kal ekmpoownnon tng EAANVIKAG ApxNng
Avtaywviopou

Eruotnuovikn Epeuvitpla 2004-2011
Owovoutko Naveniotpo AGnvawv (OMA)

e  ELSIKN OTOV XELPLOUO EEELOLKEVEVOU ETLOTNOVIKOU AOYLOULIKOU OTOUG TOUELG TNG OLKOVOUETPLAC Kall
¢ otatiotikng (Eviews, Stata, SPSS etc.)

e BonBoc didaokaliag Tou pabrpoatog “Mocotikég MéBodol ota XpnUATOOLKOVOULKA” OE TIPOTITUXLOKO
eninedo kat unevBuvn didaokaliag Tou pabnuatog “OkovoueTplkeég Edapuoyég ota
XpNUATOOLKOVOULKA” OE PETATITUXLOKO eMinedo mANpn¢ ¢poitnong Kal mPoypapupATWY yLa 0TEAEXN

e MEANOC EpEUVNTIKNG OUASAG TOU XpNUATOSOTOUUEVOU EPEUVNTLKOU Tipoypappatoc “Theory and
Applications of Indirect Estimators Asymptotic Expansions” tnv nepiodo 2009-2010

e YmeUBuvn AolknTtikig Yoot pléng kat YAomoinong Mpoypdppatog tng Eupwnaikng Evwong
Mpaktikng Aoknong dottntwv

e Opyavwon dleBvwy ocuvedpiwv kal cepvapiwy

EKMAIAEYZH

Awdaktopiko (Ph.D.) otnv Owovopetpia (Ue Awdakpion) 2007-2011
MNaveniotAuio Nelpalwg, TURUa XpnUaToolkovoukn g Aloiknong kat Tpamellkng

TitAoc AtatpiBri¢: “AcuuntwTtikd Avantiypata OlKOVOUETPIKWY EkTiuntwy o Movtéla Xpovohoylkwy Zelipwv”’
Erutportn: KaB. Nuwkntag Muetng (emPAénwy), Kad. Anpntpng MoAAlapomnoulog, Kab. Avtwvng NTéuog

Mabdnuata erutédouv M.Phil.: MaBnuatika (10/10), Owkovopuetpia (9,5/10), Arotipnon A€loypadwv (9/10),
Avaluon Xpovoaoetlpwv (8/10), XpnUoTOOKOVOULKA ZuvexoUc Xpovou (7/10), XpnUATOOLKOVOULKA ETaptkig
AlakuBEpvnong (8/10), Mpoxwpnuéva Xpnuatootkovoputka (10/10)

Metantuxtako AimAwpa (M.Sc.) otnv OwovopueTpia Kot Ta OKoVoIKA (e Emaitvo) 2002-2003
University of Essex, Tunua Otkovopiking Emotiung, Hvwpévo BaaoiAelo

TitAoc AwatpiBric: “Efficiency Measurement of US manufacturing industries with stochastic frontier

analysis. A panel data analysis”

Madnuata: Estimation and Inference in Econometrics, Time Series Analysis, Panel Data Methods,

Applications of Data Analysis, Empirical Methods in Finance, Microeconomics, Macroeconomics

Mtuyio OKOVOULIKWV ETLoTNUWV 1998-2002
MNaveniotuto Noatpwy, TuRua Olkovoulkwy Emlotnpwy

Evéeiktika Madnuoata: Owkovopetpia (9/10), Eldwka @¢pata Mocotikwv MeBddwv (10/10), Avaluon

Asdopévwy (8/10), Edappoopévn Owkovopetpia (8/10)



AHMHTPA KYPIAKOMNOYAOQOY

EPEYNHTIKA ENAIAOEPONTA

Econometrics, Time Series Econometrics, Financial Econometrics, Bootstrap Methods, Machine Learning,
Network Econometrics

EPEYNHTIKO EPTO

e Anuoatievoelg o Atledvn Emiotnuovika Meptodika ue Kpttec:

1. “Reconciling negative return skewness with positive time-varying risk premia” (with C. M. Hafner),
Econometric Reviews, 2022, https://doi.org/10.1080/07474938.2022.2072323

2. “Exponential-type GARCH models with linear-in-variance risk premium” (with C. M. Hafner),
Journal of Business & Economic Statistics, 2019, https://doi.org/10.1080/07350015.2019.1691564

3. “Finite sample theory and bias correction of maximum likelihood estimators in the EGARCH model”
(with A. Demos), Journal of Time Series Econometrics, 2018, ISSN (Online) 1941-1928 DOI:
https://doi.org/10.1515/jtse-2018-0010

4. “Edgeworth and moment approximations: The case of MM and QML estimators for the MA(1)
models”
(with A. Demos), Communications in Statistics: Theory and Methods, 2013, 42 (10), p. 1713-1747
https://doi.org/10.1080/03610926.2011.597919

e Y7o kpion epsuvntika Sokiula:

1. “Nonparametric regression on latent covariates with an application to semiparametric GARCH-in-Mean
models” (with C. Conrad and E. Mammen), R&R in Journal of Econometrics.

e Epeuvntika dokiuta ko epyaociec umo eE€ALEN:

1. “Asymptotic normality of the QML estimator in the EGARCH(1,1) model”, Working Paper
http://ssrn.com/abstract=2236055

2. “Multidimensional scaling of correlation matrices in high dimensional financial time series” (with R.
Engle), work in progress.

3. “Asymptotic theory of GARCH-MIDAS models with risk premium” (with C. Conrad and E. Ghysels), work

In progress.

4. “Smooth empirical likelihood with conditional moment inequalities and partial identification” (with S.
Arvanitis), work in progress.

5. “Estimation theory of the Log-GARCH-X-in-Mean model with exogenous covariates” (with Genaro
Sucarrat), work in progress.
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6. “Time series analysis and asymptotic properties of QML estimators for a new GARCH-in-mean model”

(with M. Karanasos), work in progress.

7. “High dimensional financial time series with an application on large multivariate GARCH models”, work

in progress, National Bank of Belgium, economics and research department.

o AMeg bnuootevoeic:

1. “Sector Inquiry into fresh fruits and vegetables: An econometric analysis of the price transmission

mechanism*“, Discussion Paper, Hellenic Competition Commission.

AIAAKTIKO EPIO

1. Edappoopévn OkovoueTpia
Mpomntuxlako Eminedo
Tunua Owkovoulkwyv Ermotnuwy, EKNA

2. ZItatoTiki twv Emuyepioswy i
Metamntuyxtlako eninedo
Tunua Owkovopulkwyv Emotnuwy, EKMNA, MMZ Moootikr Enevdutikn

3. Npoxwpnuévn OwovoueTpia

Mporntuyxlako Eninedo, Emiokéntng Aéktopag (Visiting Lecturer)
TuRa AOYLOTIKAG Kol XpnUATOOLKOVOULKNG, OMNA
Aflohoynoelg pottntwy: 9.6/10

4. Noootikég M£BoSoL oTa XpnLOTOOLKOVOMLKA
Mpomntuxlako Eninedo, Bondoc Atdaokaliog (Teaching Assistant)
Tunua AleBvwv kat Eupwmnaikwv Otkovoulkwy Imouvdwv, ONA

5. OwKovoueTpkEG EPappoyEg oTol XpnUOTOOLKOVORLLKAL

Metamntuytlako Eminedo (mAnpoug kat Hepkng dpoitnong), YrevBuvog Aldackaldiag (Module Leader)
MSc in Accounting & Finance, OMNA, MSc in Banking and Finance for Executives, OMNA

Aflohoynoelg dottntwy: 9.11/10

6. ZItatloTkég MpoPAEYPELG oTA XPNLOTOOLKOVOLKA

2YMMETOXH ZE XPHMATOAOTOYMENA EPEYNHTIKA MPOrPAMMATA

2022

2022

2016

2004-2011

2004-2013

2004-2007

Mpoypappa Evioxuong tng Baowkng Epeuvag, MEBE Il
“Theory and Applications of Indirect Estimators Asymptotic Expansions”
MEéEAocg tn¢ Epeuvntiknc Ouadac, Emikepalnc epeuvntrg: Kab. A. NTépog

2009-2010
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YNOTPOOIEZ & AIAKPIZEIZ

¢ National Bank of Belgium Grant to work on the Research department.

e CORE Postdoctoral Fellowship of the Marie Curie actions of the European Commission, Université
catholique de Louvain. Research proposal score: 9.3/10.

e Travel Grant from the Society of Financial Econometrics (SoFiE), NYU Stern School of Business, to participate
in the 11" Annual SoFiE Conference 2018, Lugano.

e Travel Grant for the 2016 Winter Course on Econometrics and Statistics, 6-8 December 2016, Seville.
e Research Grant of the Project: “Theory and Applications of Indirect Estimators Asymptotic Expansions”,
with A. Demos, Sponsor: Athens University of Economics and Business Basic Research Funding Program,

PEVE I, 2009-2010.

NMPOXQPHMENH EKMAIAEYZH

UCLouvain, Center for Operations Research and Econometrics (CORE): 2019
Course in “The econometrics of mixed frequency (big) data”, by Eric Ghysels (University of North
Carolina).

UCLouvain, Institute of Statistics, Biostatistics and Actuarial Sciences: 2018
Course in “Introduction into high-dimensional statistics: Theory and practice”, by Johannes Lederer (Bochum
University).

UCLouvain, Institute of Statistics, Biostatistics and Actuarial Sciences: 2017

Course in “The Asymptotic Theory of Statistical Experiments”, by Marc Hallin (ULB).

SoFiE (Society of Financial Econometrics) summer school: 2017
“Modelling the Term Structure of Interest Rates”, Brussels, National Bank of Belgium.

UCLouvain, Institute of Statistics, Biostatistics and Actuarial Sciences: 2017
Advanced Course in Quantitative Finance: “Monte Carlo methods with applications to finance”, by Gilles
Pages (Université Pierre and Marie Curie Paris VI).

CRoNoS Winter Course on Econometrics and Statistics, CFE-CMStatistics conference, University of Seville: 2016
- Robust statistics: foundations and recent developments (by Prof. Mia Hubert, Prof. Peter Rousseeuw and
Prof. Stefan Van Aelst, Department of Mathematics, KU Leuven, Belgium)
- Higher-order asymptotic methods in statistics and econometrics (by Prof. Elvezio Ronchetti, University of
Geneva, Switzerland)
- C(\alpha) tests in statistics and econometrics: nuisance parameters, plug-ins and invariance (by Prof. Jean-
Marie Dufour, McGill University, Canada)

2YMMETOXH ZE AIEONH ZYNEAPIA (*rpookekAnuévn)

International Conference on Computational and Financial Econometrics (CFE), University of Pisa, Italy* 2018

N5N
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11" Annual Meeting of the Society for Financial Econometrics (SoFiE 2018), Lugano 2018
QFFE2018 International Conference in Quantitative Finance and Financial Econometrics, Marseille 2018
11th International Conference on Computational and Financial Econometrics (CFE), London, UK* 2017
EC? Conference on Time-Varying Parameter Models, Amsterdam 2017
25™ Annual Meeting BSS 2017, Leuven, Belgium 2017
Inaugural conference on Financial Econometrics, HeiKaMEtrics network, Heidelberg, Germany* 2017
70" Econometric Society European Meeting (ESEM), Lisbon, Portugal 2017
Asian Meeting of the Econometric Society, Hong Kong 2017
25™ Annual Symposium of the Society for Nonlinear Dynamics and Econometrics (SNDE), Paris, France 2017
10th International Conference on Computational and Financial Econometrics (CFE), Seville, Spain 2016
69" Econometric Society European Meeting (ESEM), Geneva, Switzerland 2016
2" International Conference in Applied Macro and Empirical Finance, Thessaloniki, Greece 2016
European Commission Meeting, DG Competition, Brussels 2014
3rd Humboldt-Copenhagen Conference on Financial Econometrics, Berlin 2013
11" Conference on Research on Economic Theory & Econometrics (CRETE), Milos, Greece 2012
4™ International Conference on Computational and Financial Econometrics (CFE’10), London 2010
European Meeting of Statisticians (EMS), Piraeus, Greece 2010
Conference in Honour of Sir David F. Hendry, St. Andrews, Scotland 2010
9t Conference on Research on Economic Theory & Econometrics (CRETE), Tinos, Greece 2010
10" International Vilnius Conference on Probability Theory and Mathematical Statistics, Vilnius 2010
The Rimini Conference in Economics and Finance (RCEF), Rimini 2010
3™ International Conference on Computational and Financial Econometrics (CFE 09), Limassol 2009
8™ Conference on Research on Economic Theory & Econometrics (CRETE), Tinos, Greece 2009
Spring Meeting of Young Economists (SMYE), Istanbul 2009
7" Conference on Research on Economic Theory & Econometrics (CRETE), Naxos, Greece 2008
1%t PhD Conference in Economics 2008, in Memory of Vassilis Patsatzis, University of Athens 2008
EC? Conference, Advances in Time Series Analysis, Faro, Portugal 2007
NAPOYZIAZEIZ ZE ZEMINAPIA

University of Crete, department of Economics 2020
University of Innsbruck, School of Business and Management 2020
Athens University of Economics and Business, department of Economics 2019
EISTI Graduate School in Computer Science and Mathematics Engineering, Paris 2018
University of Cyprus, department of Economics 2018
Université libre de Bruxelles, ECARES 2018
University of Liege HEC Management School, department of Economics 2018
University of Amsterdam, VU Amsterdam, department of Econometrics and Operations Research 2018
Seminar Series on Econometrics and Finance, CORE, UCLouvain, Belgium 2017
Seminar series of the Laboratory of Economic Management, Université de Lille, France 2017
Young Researchers Day, Institute of Statistics, Biostatistics and Actuarial Sciences, UCLouvain, Belgium 2017
PhD Seminar Series, University of Piraeus, Department of Financial Management and Banking 2010
PhD Seminar Series, Athens University of Economics and Business 2010
Bank of Greece Workshop, Department of Economic Research, “Asymptotic Expansions of 2009
Econometric Estimators in Time Series Models: PhD Thesis Overview”

PhD Seminar Series, University of Piraeus, Department of Financial Management and Banking 2009
PhD Seminar Series, University of Piraeus, Department of Financial Management and Banking 2007

N6N
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ANAEZ ZHNAOEIZ APAZTHPIOTHTEZ

Editorial Board
Associate Editor of International Econometric Review

Journal Referee
Journal of Business and Economic Statistics, Journal of Financial Econometrics,
Computational Statistics and Data Analysis, Communications in Statistics: Simulation
and Computation, Statistical Inference for Stochastic Processes, Studies in Nonlinear
Dynamics and Econometrics

Discussant XIV Spring Meeting of Young Economists (SMYE), Istanbul, Turkey 2019

KOINOTHTEZ

Member: Society of Financial Econometrics (SoFiE), Econometric Society, European Finance Association, Royal
Economic Society

INQZH H/Y

Matlab, R, E-Views, Stata, SPSS, LaTeX, Scientific Workplace, Fortran, Mathematica

ZENEZ TNQZZE2

AyyAikd (aplotn yvwon), FaAAikd (peoaia yvwaon), ItaAikd (apxikd eminedo), EAANVIKA (UnTpLkn)



