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I'kilhag Kovotavrivog

01 Aekepppiov 1985

Adva Attucig, EALada

Elinvin

Ayyhxa (Aprota)

Exninpopéveg

Emdavpov 13-15, Tatpa 26442, EALGda

http://www.qgillas.gr

gillask@upatras.gr & gillask@gmail.com

Exnaidogvon

2016 -...
Topoua

Ewikevon

BaBuog IMruyiov

2018

Tdpopa

Ewikevon
Tithog AoTpiPng
BaBpog [Mruyiov

2011

Tdpopa
Ewikevon
Tithog AoTpiPng

BaBpog [Mruyiov
2008

I'kidhag Kov/vog

pontvypexé Mpéypappa Xrovddv otny IIAnpogopuc

EAnvikd Avoikto [Mavemiotiuo, Lyod Octikdv Emomuav & Teyvoroylog, Tuquo
ITAnpogpopixng

N.A.

N.A.

Awaktopiko Aimhopa Ewdikeveng oty Iosotki] Owovoptkny (in Quantitative
Economics)

Moavemomuo [Hotpdv, yoAn Opydvmong & Aloiknong Emyeiprioewv, Tunua
Awoiknong Emyeipricemv

Owovoukny tov Kwvdovev, Eeapuocuévn Owovopetpio, @cmpntiky Owovopetpio,
Bcwpia Axpoiov Twav, Mertapintotmra, Maoaxkpootovopetpia,
MoaKpoypTLOTOOKOVO KT

Modelling extreme events in financial markets: Theory and applications
N.A.

Merontopoxo Airhopo Eidikevong otnv Avaioyietikiy Emoetiun & Awowknruc)
Kwdvvov (Actuarial Science and Risk Management)

[Moavemomuio Hepaidg, Zyoin Lratiotikng & Xpnuatootkovopkng Emetiung, Tuqua
Zratiotikng & Acpolotikig Emotiung

Avadoyioticy Emotun & Awoumntiky Kivddvov

Atgpghvnon ¢ evatcnoiog kivouvov amddoong g Hetoyns, UeAEt o SrabpmTiKég
UETAPOAEG TOV OTKOVOLUKOV TEPLBAAAOVTOG

N.A.

Mtvyio Owovopkdv Emetypav (Economic Sciences)
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[Moavemomuo Kpng, ZxoAn Kowwovikov, Owovoukov & IMoltikdv Emomuov,

Iopupa Tunpo Owovopukov Emommpomv
Ewikevon [Tocotikég MéBodot ota Otkovopitcd
Babpog Iruyiov Apiota (9,40/10) (O vymAdtepOg PabUOg 6NV 1GTOPIL TOV TUAHOTOG)

1. Epgovntka Evowgépovra
Computational Econometrics & Statistics, Digital Finance, Economic Analysis, Macro-
Econometrics, Macro-Finance, Extreme Value Theory, Financial Econometrics,
Heavy-Tailed Distributions, Risk Management, Volatility

IV. Awaxtikiy Epnepia

01/2021-09/2021

01/2021-09/2021

10/2020-02/2021

10/2020-02/2021

10/2020-02/2021

10/2020-02/2021

10/2020-02/2021

10/2020-02/2021

01/2020-07/2020

01/2019-09/2020

I'kidhag Kov/vog

Heprypaen) Amacyéineng: Tuquo Awwntikig Emomiung ko Teyvoloyiag,
[Mavemotio Hatpodv (Eapwvo, 2020/2021). Avrikeipevo Awacyéinong: Avtodhvaun
ddackaAio oTo TpomTLYIaKS HaOnue Otkovopucd Madnuotikd (4205).

Heprypagn Araoyéinong: Zvvepyalopevo Exnadevtikd [pocwmikd (XEIT), Tunua
Aoiknong Tovpwopod (AIT), EAdnvucd Avowtd Tovemomjpio (Eapwvd e&dunvo,
2020/2021). Avtikeipevo Amaeyoinong: Avtodvvoun ddaokalio. 6T0 TPOTTLYINKO
uabnua Aoyiotikny Tovpiotikmv Exyysipricsmv (AIT-21).

Ieprypagn Amacyéinong: [dpvpa Neorotog kot Ata Biov Mafnong, tng edikdtrog
Ytedeyoc Eumoprag, Awaenuiong ko Ilpowbnong Ilpotoviav (Xeepwd e&aunvo,
2020/2021). Avtikeipevo Amacyélnenc: Avtodvvaun didackorio oto ITpoktikn
Egappoyn Zmv Ewdwcotntoa (4503).

Heprypaei) Amacyéinong: Tpquo Awiwkntkig Emomiung ko Teyvoloyiag,
IMoavemomo otpav (Xewepvo e&aunvo, 2020/2021). Avrikeipevo Anacydéinong:
Avtoddvoun dwackario oto mportuyokd padnpo Teyvikés [poPréyenv & Eréyyov
(4503).

Heprypaen) Amacyéinong: Tuquo Awoumtikng Emomung ko Teyvoloyiag,
[Moavemoto Hotpav (Xeyepvo e&dunvo, 2020/2021). Avrikeipevo Anacydéinong:
Avtodivaun dwackario oto mpomTuylaKd epyactiplo Teyvikéc [poPréyemv & Eléyyov,
Epyactpro.

Heprypaen) Amacyéinong: Tuquo Awowmtikng Emomung xor Teyvoloyiag,
IMoavemomo Motpav (Xewepvo e&aunvo, 2020/2021). Avrikeipevo Anacydéinong:
Avtodvvaun ddackodio 6to mpomTuyako pabnuo Awiknon Agttovpyidv (4501).

Heprypaei) Amacyéinong: Tpquo Awwkntikig Emomiung ko Teyvoloyiag,
[Moavemoto Hotpav (Xeyepvo e&dunvo, 2020/2021). Avrikeipevo Anacydéinong:
Avtodivoun S1dackaAio 6To TPOTTVYLOKO EpYacTiPlo Aloiknon Agtovpyldv.

Ieprypaon Amaoyoinong: Tvvepyalouevo Exnadevtikd Ipocwmikd (XEIT), Tuquo
Awoiknong Tovpiopov (AIT), EMinvikd Avoiktd Toavemotmpio (Xepepvd e&aunvo,
2020/2021). Avtikgipevo Amacyoineng: Avtoduvaun OacKAAN GTO TPOTTVYLNKO
uabnua Aoyiotikn Tovpiotikmv Exysipricemv (AIT-21).

Ieprypaon Araoyoinong: Tovepyalouevo Exnadevtikd I[pocwmikd (XEIT), Tuquo
Aoiknong Tovpiopot (AIT), EAnvikd Avowktd Ilavemotiuo (Eapwod eEaunvo,
2019/2020). Avtikgipevo Amacyoinens: Avtoduvaun S1800KaAN GTO TPOTTVLYLNKO
uadnua Xpnuoztootkovoutkn Tovpiotikdv Enteiproswnv (AIT-43).

Meprypaen Amacsyoinong: Tuquoa Awiknong Emyepnoewv, [avemotmyuo Iatpov

(Eapwvo e€aunvo, 2018/2019). Avrikeipevo Amocsyoinong: Avtodtvaun o16acKoAio 610
TpomTLyLoKO pabnua Atoyeipion Xaptopuiaxiov (BA 209).
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01/2019-02/2020

01/2019-09/2020

01/2019-09/2019

10/2018-09/2020

01/2015-09/2019

02/2015-09/2016

01/2015-10/2016

01/2011-12/2015
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Meprypaen Amaoyéinong: Zvvepyalopevo Exnadevtikd [Ipoconkd (XEIT), Tuquo
Awoiknong Tovpwopod (AIT), EAdnvucd Avowtd Tovemomjuio (Eopwvod e&aunvo,
2018/2019). Avtikeipevo Amacydinong: Avtodvvoun ddaokalio. 6T0 TPOTTLYINKO
uadnua Owovopukn tov Tovpiopov (AIT-13).

Ieprypaon Amacyoinong: Tuquoa Awiknong Emyepnoemv, [avemotiuo Iatphdv
(Eapwvo e€apnvo, 2018/2019). Avrikeipevo Amocsyéinong: Avtodvvoun o1dackoAia 610
TPOTTLYLOKO pabnua Xpnuatootkovoukn Atoiknon (BA_122).

Heprypagn Amacyoinong: Tuqua Awiknong Enyepnoemv, [avemotmiuo Iatpodv
Eapwo €apnvo, 2018/2019). Avrikeipevo Arasydinong: Avtodvvaun didackario 6To
petamtuyloko uadnuo Xpnuoroowovopikn Ouovopetpio (MBA_C201).

Meprypagn Amaoyoéinong: Tunuo Atoiknong Emnyeipriceov, Hoavemomuo Hoatpodv
(Xewepvo e&aunvo, 2018/2019). Avrikeipevo Aracyérinong: Avtodivaun didacKoiio
010 TpomTUYlaKOd pdbnuo Awyeipion Tpamelikod kivdvvov kot Ayopég [apaydywv
(BA_300).

Ieprypaen Amaoyéinong: Tunua Awoiknong Emnyepnoenv, Hovemompo Hotpov.
Avtikeipevo Amacyoinons: Bonbog Adackariog 6To TPomTLY KO KO LETOTTUYIKO
uéOnpo Xpnuatootkovopkn Otkovouetpia.

Ieprypaoen Amacyéinong: Tunuo Xnpelog, IHoavemomjpo Iotpodv. Avrikeipevo
Anacyoiong: Bonbog Awbackariog 6to mpomtuylakd padnua Eicayoyn omv
Owovopkn Emotiun.

Heprypagn Amacyoinong: Ilovemotnuiakd Ppoviiotiplo Socrates. Avrikeipevo
Amacyoinong: Ilpoetowpacio Ipontuyokav & Metantuyakdv Gortntov oe Mabhipato
Yratiotikon, Owcovoptkod & Mabnpaticov Ilepieyopévov, YroompiEn Iportuylakov &
Metantuylokav Porrntov oe Aumhopatikés Epyaocies - Zepvapiakég Epyaoies.

Ieprypagi) Anacyéinong: [postoacio Madntadv Asvtepofadiuog Exnaidevong ota
MoOnuata AO®, AOA & AEXIIIL Ilpoetopacio Tlporntuylokadv & Metantuylokdy
Doty oe Mabnipato Xratotikod & Owovopikov Ilepieyopévov, Ymootmpien
[Mportuyloxdv & Metamtuyaxdv Portntav o Amhopatikés Epyacieg - Zepvoptokég
Epyooisc.

Epyacwxn Epnepia

01/2015-09/2018

10/2013-03/2014

07/2008-08/2008

01/2007-10/2008

I'kidhag Kov/vog

Heprypagn Amacyoinone: Tuqpoa Aoiknong Enyepnocwv, [ovemomuio Hotpdv.
Avtikeipevo Anaoyéinong: Enucovpco ‘Epyo.

Hepryypaei) Amaocyoéinong: Moavopékog A.E. Avtikeipevo Amacydinonc:
[Mopakorovnon EE6dwv - Kévipov Kdotovg, Anuovpyia [Ipovmoroyiotikav EEGdmv,
Kootoldynon Iopayouevav Ipoidviov oe Kabnuepivy Bdon pe v Anuovpyia
E&eidikevpévov Ahyopibpov oe Tlpoypappatiotikd IlepiBarriov (Visual Basic
Application for Microsoft Excel), TTpopieyn g Zimong tov Ipoioviev g Etapeiog
& Anpovpyio Khipoxag Moapaywyng, Epnepia otov E&aymyucd Tposavatoliopd g
Etaupeiog, Tyoroynomn, Zoviaén Owovopkdv Avagopav, Eumepio oty Anpovpyio
Marketing Plan tn¢ Etoupiog, Eunepio o€ Epmopikéc Zoppmvieg b2b.

Heprypagn Araoyéinong: EAAnvikd Owcovopetpikd Ivotitovto, Ilpaktikn Acknon
Oornrav. Avtikeipevo Amacyoinong: Xuvlhoyn, Emefepyocio kot Oempnrikn
[Tocotikn & ootk Avéivorn Ztotiotikav Ztoyyelwv, Extetopévn Xpnon SPSS
Statistics Software, EViews Econometrics Software & RATS Econometrics Software.

Meprypagn Amacyéinong: Bonboc Xepior| Awrtdov, Dopéag: AloTunpotikod
Epyootmpro Zratiotikng & ITAnpopopikrg, Ilavemotiuo Kprg. Bondog Xepiom
Awctoov, Dopéog: Epyoaotmpro HY Xyolig Kowovikov Emomuav, Ioavemoriuio
Kpftne. Avtikeipevo Amooyoinong: vvripnon H/Y (Hardware), Eykatdotoon
Aoyiopiko0, Yrnootmpi&n @otrntov ot Xpnon H/Y kot o E&gdikevpéva mpoypappata
™G LYOANG.
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Meprypaen Amooyoinong: Bonboc Epevvnmi, ®opéog: Epyactipio Avdivong
Agdopévav, Tuque Owovopkov Emomuov, Iovemomjuo Kprimg. Tlocotiky &
[Towotiky Avdivon XZtotiotikov Xtovxeiov, A&womoinon Software Xtatiotikov &
Owovopetpikov [epeyopévov, Zuppetoyn oe Epevvnricd [poypaupata & Epgvovnticég
Epyooies.

Meprypaon Amacyéinong: Bonbog Epevvnti, ®opéag: EAAnviké Oucovopetpikd
Ivetitovto. Avrikeipevo Amacyoinong: [locotikr & Iowotikr Avalvon Owovopkav
Ytoyeiov, A&omoinon Software Owovouetpikod Ilepieyopévov, Topuetoyn o€
Epgvvnricd [poypdppata & Epevvnrikég Epyooies.

Ieprypagn Amaocyéinong: Bonbog Xepiom Awrtdov, ®opéag: Epyoompro H/Y
Yyoig Kowavikov Emomuov, [avemomjuio Kping. Avrikeipevo Amacyoinong:
Yvvmpnon H/Y (Hardware), Eykotdotoon Aoyiopkov, Ymootypi&n dormtadv ot
Xpnon H'Y kot og EEedikevpiéva mpoypappato tng XoAnG.

Ieprypagn Amaoyéinong: TopPovrog YnootmpiEng & KaBodnynong, pdypoppio
«AIKTYQOEITE», ®opéag: Ymovpyeio Avdmtuéng. Avtikeipevo Amacyoinong:
Iopoyn Exraidevong Mikpopesaiov Emyeipnoeov oe Ofupata: Xpnong H/Y,
Epappoyov I'papeiov, Awdwtoov, HAiektpovikd Eumdplo, Ymnpeoieg Awndiktdov,
Emyeipnuotikég Zoppfoviés.

Heprypagn Amaocyoinong: Ileppépeta Kpnimg, Tuqua Evepyetakng IToAttiknig kot
E&owovopnong Evépyelog, Mpaktik Acknon @ovtnrav. Avrikeipevo Amacyoinong:
YvAroyn, Eneepyacio kot @eopntiky [ocotikr & ootk Avélvon Ztatiotikdv
Yroyeiov, Extetouévn Xpnon SPSS STATISTICS SOFTWARE & EViews
Econometrics Software. Avéivon tng Tovpiotikng Ayopdg, A&oddynon twv
[potywnoewv, Avdivon Amoterecpoticomrag g I[lpoogopds twv Iopeyouevav
Yrnpeoiov.

Heprypaen) Anacydéinong: A.O.Y PeBdpvov, Tunpa Eicodnuatog & Tunqua
Kepoiaiov, Hpaxtuc Acknon @ortntov.

Heprypapn Amacyoinong: Kévipo Kowwvikng Iapéupoong, Popéag: Anpog
PeBopvng (Zvvolikr Awgpkeio 100 dpeg). Avrikeipevo Amacyoéinong: Zviioyn,
Eneéepyacio kar Oswpntiky, [locotik) & Mootk AvéAven XtotioTikov Ztotyeimy,
Extetapévn Xpnon tov SPSS STATISTICS SOFTWARE.

VI. Awkpicerc/Ynotpoieg
7 In the top 10% of Authors on Social Science Research Network by total new
' downloads within for 2017, 2018, 2019, 2020 & 2021.
6 1os KatatoyOeicag, 1n [Tpoknpvéng vrotpogiav EAIAEK yio vroynelovg d10aKTopeg
' avapeoa o 2114 vroyneiovs.
Yrétpopog tng I'evikiig I'pappateiog ‘Epeovag kor Teyvoroyiog (ITET) kor Tov
5. E)lnvikod 1dpopatog "Epevvag ko Kawvotopiog yio Adaktopikés Lmovdéc ommv
EXLdda, Ilepiodog 2016-2018.
4 Ynotpopog tov Iopopatog Mmedosdxn yio Metamtoyokés Xnovdéc otnv EAlGda,
' Iepiodog 2009-2010.
3 19 Amogortijoag, [lovemotuio Kprng, Zyoh Kowovikav, Owovopikav & Tolitikdv
' Emomuov, 2008.
5 19 Amo@ortijoag, [lovemotpuio Kprng, Zyoh Kowovikav, Owovopikav & Holtikdv
' Emomuav, Tuque Owovouikemv Emetumv, 2008.
1 Bpafeio @ovtnrikiic Emyeipnpotikétnrog, [Ipdypoppo  Emyeipnpoaticotnrog

I'kidhag Kov/vog

Hovemomuiov Kpnne Il ety Epyacio: Bronetpéliava Kpitne A.E., 2007.
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vil.  Metrics
Anpoocievcelg 63
Alkeg Anpooiedoelg 1
Zuvédpla 52
Working Papers 16

Google Scholar

ResearchGate

Publons
Scopus

SSRN

Citations 728, h-index 14, i10-index 17

RG score 27.70, Citations 719, Reads 9853, Total Research Interest 546.9
Reviews 179

Citations 477, h-index 12

Scholarly papers 19, Downloads 1621, Rank 37373

VIII.

Emoetypovikéc Anpoocievoeg pe Xootnpo Kprrov

I'kidhag Kov/vog

61.

60.

59.

58.

57.

56.

55.

54,

53.

52.

51.

Apostolakis, G., Floros, C., Gillas, K., & Wohar, M., (2021). Financial stress, economic
policy uncertainty, and oil price uncertainty. Energy Economics, Forthcoming,
(ABDC A*, ABS 3).

Apostolakis, G., Floros, C., Gillas, K., & Wohar, M., (2021). Political uncertainty,
COVID-19 pandemic and stock market volatility transmission. Journal of
International Financial Markets, Institutions & Money, 74, 101383, (ABDC A,
ABS 3).

Magerakis, E., Gillas, K., Floros, C. & Peppas, G., (2021). Corporate R&D intensity
and high cash holdings: Post-crisis analysis. Operational Research, Forthcoming,
(ABDC C, ABS 1).

Gillas, K., Tantoula M. & Tzagarakis, M., (2021). Transaction activity and bitcoin
realized volatility. Operations Research Letters, 49(5), 715-719, (ABDC A, ABS 2).

Demirer, R., Gillas, K., Gupta, R. & Pierdzioch, C., (2021). Risk aversion and the
predictability of crude oil market volatility: A forecasting experiment with random
forests. Journal of the Operational Research Society, Forthcoming, (ABDC A, ABS
3).

Mavragani, A. & Gillas, K., (2021). Exploring the role of Non-Pharmaceutical
Interventions (NPIs) in flattening the Greek COVID-19 epidemic curve. Scientific
Reports, 11(1), 1-13, (Scopus, IF 3.998).

Tsagkanos, A., Gillas, K., Konstantakatos C. & Floros C., (2021). Does trading volume
drive systemic banks’ stock return volatility? Lessons from the Greek banking system.
International Journal of Financial Studies, 9(2), 24, (ABDC B, Scopus).

Gillas, K., Konstantakatos C. & Syriopoulos, C., (2021). Uncertainty due to infectious
diseases and stock-bond correlation. Econometrics, 9(2), 17, (ABDC B, ABS 1).

Gillas, K., Gupta, R. & Pierdzioch C., (2021). Forecasting realized volatility of bitcoin
returns: Tail events and asymmetric loss. European Journal of Finance, Forthcoming,
(ABDC A, ABS 3).

Degiannakis, S., Floros, C., Poufinas, T., Filis, G. & Gillas, K., (2021). Option pricing
using high-frequency futures prices. Journal of Risk, 23(4) 81-101, (ABDC B, ABS 2).

Gillas, K., Floros C., Konstantakatos C. & Tsagkanos, A., (2021). Realized volatility
spillovers between US stock spot and futures during ECB news: Evidence from the
European sovereign debt crisis. International Review of Financial Analysis, 74,
101706, (ABDC A, ABS 3).
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I'kidhag Kov/vog

50.

49.

48.

47.

46.

45,

44,

43.

42.

41.

40.

39.

38.

37.

36.

35.

34,
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Bouri, E., Gillas, K., Gupta, R. & Pierdzioch C., (2021). Forecasting power of infectious
diseases-related uncertainty for gold realized volatility. Finance Research Letters,
101936, (ABDC A, ABS 2).

Gillas, K., Gupta, R., Pierdzioch C. & Yoon S-M., (2021). OPEC news and jumps in
the oil market. Energy Economics, 96, 105096, (ABDC A*, ABS 3).

Gillas, K., Vortelinos, D., Babalos, V. & Wohar, M., (2021). Day-of-the-week effect
and spread determinants: Some international evidence from equity markets.
International Review of Economics and Finance, 71, 268-288, (ABDC A, ABS 2).

Demirer, R., Gillas, K., Kountzakis, C. & Mavragani, A., (2020). Risk appetite and
correlation jumps in financial markets. Mathematics, 8(12), 2255, (Scopus, IF 1.747).

Mavragani, A. & Gillas, K., (2020). COVID-19 predictability in the United States using
Google Trends time series. Scientific Reports, 10(1), 1-12, (Scopus, IF 3.998).

Zhang, K., Kizys, R., Floros, C., Gillas, K. & Wohar, M., (2020). Testing for rational
bubbles in the UK housing market. Applied Economics, 53(8), 962-975, (ABDC A,
ABS 2).

Gillas, K., Bouri, E., Gupta, R. & Roubaud, D., (2020). Spillovers in higher-order
moments of crude oil, gold, and bitcoin. The Quarterly Review of Economics and
Finance, Forthcoming, (ABDC B, ABS 2).

Gillas, K., Konstantakatos C., Tsagkanos, A. & Siriopoulos, C., (2020). Do economic
news releases affect tail risk? Evidence from an emerging market. Finance Research
Letters, 101727, (ABDC A, ABS 2).

Mavragani, A., Gillas, K. & Tsagarakis, K. P., (2020). Predictability analysis of the
Pound’s Brexit exchange rates based on Google Trends data. Journal of Big Data,
7(1), 1-19, (Scopus, IF 4.360).

Magerakis, E., Gillas, K., Tsagkanos, A. & Syriopoulos, C., (2020). Firm size does
matter: New evidence on the determinants of cash holdings. Journal of Risk and
Financial Management, 13, 163, (ABDC B).

Gillas, K., Floros, C. & Suleman T., (2020). Quantile dependencies between
discontinuities and time-varying rare disaster risks. European Journal of Finance,
27(10), 932-962, (ABDC A, ABS 3).

Bouri, E., Gillas, K., Gupta, R. & Pierdzioch C., (2020). Forecasting realized volatility
of Bitcoin. The role of the trade war. Computational Economics, 57(1), 29-53,
(ABDC B, ABS 1).

Floros, C., Gillas, K., Konstantakatos, C. & Tsagkanos, A., (2020). Realized measures
to explain volatility changes over time. Journal of Risk and Financial Management,
13, 125, (ABDC B).

Bonato, M., Gillas, K., Gupta, R. & Pierdzioch C., (2020). A note on investor happiness
and the predictability of realized volatility of gold. Finance Research Letters, 101614,
(ABDC A, ABS 2).

Bouri, E., Gillas, K. & Gupta, R., (2020). Trade uncertainties and the hedging abilities
of Bitcoin. Economic Notes, Forthcoming, (ABDC B, ABS 1). Top cited article
2019-2020.

Bonato, M., Gillas, K., Gupta, R. & Pierdzioch C., (2020). Investor happiness and
predictability of the realized volatility of oil price. Sustainability, 12, 4309, (Scopus,
IF 2.592).

Bouri, E., Gillas, K., Gupta, R. & Kyei, E., (2020). Policy uncertainty and jumps in
advanced equity markets. Journal of Risk, 23(1), 101-112, (ABDC B, ABS 2).
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33.

32.

31.

30.

29.

28.

27.

26.

25.

24,

23.

22.

21.

20.

19.

18.

17.

16.
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Alghalith, M., Floros, C. & Gillas, K., (2020). Estimating stochastic volatility under the
assumption of stochastic volatility of volatility. Risks, 8(2), 35, (ABDC B).

Tiwari, A., Goodness, A., Gupta, R. & Gillas, K., (2020). Gold-Qil dependence
dynamics and the role of geopolitical risks: Evidence from a Markov-Switching time-
varying copula model. Energy Economics, 88, 104748, (ABDC A*, ABS 3).

Gillas, K., Gupta, R. & Pierdzioch C., (2020). Forecasting realized oil-price volatility:
The role of financial stress and asymmetric loss. Journal of International Money and
Finance, 104(2020), 102137, (ABDC A, ABS 3).

Gillas, K., Vortelinos, D., Floros, C. & Tsagkanos, A., (2019). Economic news releases
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Vortelinos, D., Gillas, K., Floros, C. & Vasiliadis, L., (2019). Forecasting tourism

2. demand in Europe. Operational Research in Agriculture and Tourism - New
Technologies and Innovations. Springer, 107-129.
Vortelinos, D., Gillas, K. & Floros, C., (2017). The impact of Greek economic news
1 on European financial markets. Evidence from the European sovereign debt crisis. The
' Greek Debt Crisis: In Quest of Growth in Times of Austerity, Springer
International Publishing, 219-283.
X. Alleg Anpocigvosig
1 I'kidhog, K., & Togpkélog, A., (2008). Evéhikta dwampaypatedoyo apoBaio kepaAoio,
’ Eonpepidoa to Brjpa (EvBeto Avartody).
XI. Epyaciegvno Kpion
16 The role of information asymmetries on tail risk. Under Review. Journal of
' International Money and Finance, (2021).
Financial stability volatility dynamics: Evidence from a panel GARCH model of
15. G7 countries. Under Review. International Journal of Finance and Economics
(2021).
14 Discontinuous movements and asymmetries in cryptocurrency markets. Under
' Review. European Journal of Finance (2021).
13 Modelling the economic impact of COVID-19. Submitted. European Journal of
' Operational Research (2021).
12 Generalist CEOs and corporate cash holdings. Under Review. Annals of
' Operational Research (2020).
1 An application of the Arrhenius equation in portfolio modelling. Under Review.
' Stochastic Models (2020).
Uncertainty and realized jumps in the pound-dollar exchange rate: evidence
10. from over one century of data. Under Review. Studies in Nonlinear Dynamics &
Econometrics (2020).
9 Generalized Johnson distributions and applications. Under Review. Electronic
' Communications in Probability (2020).
8 Modelling high frequency exchange rate dynamics through Markov time-
' varying Copulas. Under Review. Computational Statistics (2020).
7 Economic policy uncertainty and extreme events in the US stock market. Under
' Review. Economic Letters (2019).
Greek government-debt crisis events and European financial markets: surprises
6. of Greek bond yields and inter-relations of European financial markets. Under
Review. International Journal of Finance and Economics (2019).
5 Heterogeneity, jJumps and co-movements in transmission of volatility spillovers
' among cryptocurrencies. Revise and Resubmit. Journal of Futures Markets (2019).
4 Is Bitcoin the new digital Gold? Evidence from extreme price movements in
' financial markets. Under Review. Review of Financial Studies (2019).
3 How the Brexit vote affects tail risk? An extreme value approach for the UK
' financial markets. Under Review. Journal of Empirical Finance (2019).
5 Extreme correlation in the cryptocurrency market. Under Review. International
' Statistical Review (2018).
1 Asymmetric exceedance-time model: An optimal threshold approach based on

extreme value theory. Under Review. Management Science (2019).
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52 Extreme dependencies in European banking sector. International Risk
' Management Conference 2021, Milan, Italy (2021).
Asymmetric exceedance-time model an optimal threshold approach based on
51. Extreme Value Theory. 331 Annual Panhellenic Statistics Conference, Athens,
Greece (2021).
50 Financial stability volatility dynamics: Evidence from G7 countries. International
' Conference on Applied Economics (ICOAE 2021), Heraklion, Greece (2021).
49 Extreme correlation in cryptocurrency markets. Cryptocurrency Research
' Conference, London, UK (2021).
48 Cryptocurrencies’ volume and market capitalization impact on tail risk.
' Cryptocurrency Research Conference, London, UK (2021).
Political uncertainty, COVID-19 pandemic and stock market volatility
47. transmission. 24t International Conference on Macroeconomic Analysis and
International Finance, Rethymno, Greece (2019).
46 Is Bitcoin the new digital Gold? Evidence from extreme price movements in
' financial markets. 7t International Young Finance Scholars’ Conference, UK (2021).
Is Bitcoin the new digital Gold? Evidence from extreme price movements in
45, financial markets. 2021 Annual Meeting European Financial Management
Association (EFMA), UK (2021).
44 Negatively valued functions in economic modeling. 4t International Conference
' of Econometrics and Statistics (EcoSta 2021), Hong Kong (2021).
Cryptocurrency market activity during extremely volatile periods. 4th
43. International Conference of Econometrics and Statistics (EcoSta 2021), Hong Kong
(2021).
42 Modeling the economic impact of COVID-19. 14th Chaotic Modeling and
' Simulation International Conference. Athens, Greece (2021).
a1 The forecasting performance of nearest neighbor in realized correlation. 14t
' Chaotic Modeling and Simulation International Conference. Athens, Greece (2021).
40 Tail properties of distributions and applications. 19t Applied Stochastic Models
' and Data Analysis. Athens, Greece (2021).
39 An application of the Arrhenius equation in portfolio modelling. 19t Applied
' Stochastic Models and Data Analysis. Athens, Greece (2021).
38 Cryptocurrency market activity during extremely volatile periods. 37th
' International Conference of the French Finance Association (AFFI), France (2021).
Is Bitcoin the new digital Gold? Evidence from extreme price movements in
37. financial markets. 37t International Conference of the French Finance Association
(AFFI), France (2021).
36 Extreme dependencies in European banking sector. 37th International Conference
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Heterogeneity, jumps and co-movements in transmission of volatility spillovers
35. among cryptocurrencies. International Conference on Business & Economics of the

Hellenic Open University (ICBE - HOU), Athens, Greece (2020).
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Bitcoin realized volatility and transaction activity. International Conference on
Business & Economics of the Hellenic Open University (ICBE - HOU), Athens,
Greece (2021).

Extreme dependencies in European banking sector. International Conference on
Business & Economics of the Hellenic Open University (ICBE - HOU), Athens,
Greece (2021).

Minimize transmission of systemic banking risk through automatic short-term
intervention mechanisms (intra-day circuit breaker). A study on the Greek
banking system and capital controls. International Balkan and Near Eastern
Congress Series on Economics, Business and Management-Plovdiv Plovdiv, Bulgaria
(2020).

An application of the Arrhenius equation in portfolio modelling. 19t Annual
Hellenic Finance and Accounting Association Conference. Heraklion, Greece (2020).

Capital structures of US market firms and its determinants during different
macroeconomic states and various leverage levels. 19t Annual Hellenic Finance
and Accounting Association Conference. Heraklion, Greece (2020).

Minimize transmission of systemic banking risk through automatic short-term
intervention mechanisms (intra-day circuit breaker). A study on the Greek
banking system. 19" Annual Hellenic Finance and Accounting Association
Conference. Heraklion, Greece (2020).

Is Bitcoin the new digital Gold? Evidence from extreme price movements in
financial markets. Cryptocurrency Research Conference, London, UK (2020).

Discontinuous movements and asymmetries in cryptocurrency markets.
Cryptocurrency Research Conference, London, UK (2020).

Capital structures of US market Firms and its determinants during different
macroeconomic states and various leverage levels. International Conference on
Business & Economics of the Hellenic Open University (ICBE - HOU), Athens,
Greece (2020).

Heterogeneity, jumps and co-movements in transmission of volatility spillovers
among cryptocurrencies. 10t National Conference of the Financial Engineering and
Banking Society. Athens, Greece (2019).

Extreme dependencies in European banking sector. 10t National Conference of
the Financial Engineering and Banking Society. Athens, Greece (2019).

Realized volatility spillovers between US spot and futures during the ECB
events. 18" Annual Hellenic Finance and Accounting Association Conference. Athens,
Greece (2019).

Asymmetric exceedance-time model an optimal threshold approach based on
Extreme Value Theory. 18" Annual Hellenic Finance and Accounting Association
Conference. Athens, Greece (2019).

Heterogeneity, jumps and co-movements in transmission of volatility spillovers
among cryptocurrencies. 18t Annual Hellenic Finance and Accounting Association
Conference. Athens, Greece (2019).

Is Bitcoin the new digital Gold? Evidence from extreme price movements in
financial markets. 18t Annual Hellenic Finance and Accounting Association
Conference. Athens, Greece (2019).

Forecasting tourism demand in Europe. 12t Annual Conference of the EuroMed
Academy of Business, Thessaloniki, Greece (2019).
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Is Bitcoin the new digital Gold? Evidence from extreme price movements in
financial markets. International Risk Management Conference 2019, Milan, Italy
(2019).

Quantile dependencies between volatility discontinuities and rare disaster risks:
Robustness across jump measures. 9t International Conference of the Financial
Engineering and Banking Society, Prague, Czech Republic (2019).

Realized volatility spillovers between US spot and futures during the ECB
events. 23rd International Conference on Macroeconomic Analysis and International
Finance, Rethymno, Greece (2019).

Quantile dependencies between volatility discontinuities and rare disaster risks:
Robustness across jump measures. 7t Spring Conference of the Multinational
Finance Society, Chania, Greece (2019).

Capital structures of US market Firms and its determinants during different
macroeconomic states and various leverage levels. 9t National Conference of the
Financial Engineering and Banking Society, Athens, Greece (2018).

Is Bitcoin the new digital Gold? Evidence from extreme price movements in
financial markets. Mathematics for Industry: Blockchain and Cryptocurrencies,
Manchester, the UK (2018).

Capital structures of US market Firms and its determinants during different
macroeconomic states and various leverage levels. 6t PhD Meeting in Economics,
Thessaloniki, Greece (2018).

Instability dependencies under extreme events: Evidence from the European
banking sector during the European sovereign debt crisis. 22 International
Conference on Macroeconomic Analysis and International Finance, Rethymno, Greece
(2018).

Univariate and multivariate volatility spillover analysis: The importance of
jumps in variances and covariances. Cryptocurrency Research Conference 2018,
Cambridge, the UK (2018).

The impact of financial crisis on the capital structure of firms using a rolling
guantile regression: Evidence from Greece. 16t Annual Hellenic Finance and
Accounting Association Conference. Athens, Greece (2017).

Liquidity of emerging financial markets and US economic news. Development
Economics Conference 2017. Issues of Economic and Financial Market Reforms and
Development in Emerging Markets. Lincoln, the UK (2017).

Modelling the impact of monetary interventions of fed on liquidity of emerging
financial markets: a quantile regression approach. The 5th Vietnam International
Conference in Finance. Vietnam (2017).

Integration, contagion and risk contagion in financial crises: Evidence from
international stock markets. Annual Conference of European Financial Management
Association. Athens, Greece (2017).

Instability spillovers under extreme events. Evidence from the European banks
during the European sovereign debt crisis. 15t Annual Hellenic Finance and
Accounting Association Conference. Thessaloniki, Greece (2016).

Reaction of EU stock markets to ECB policy interventions. Portsmouth-Fordham
Conference on Banking & Finance. Portsmouth (2016).

The Stochastic Behaviour of the Systematic Risk. Evidence from the US Stock
Market. 6t National Conference of the Financial Engineering and Banking Society.
Athens, Greece (2015).
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The Stochastic Behaviour of the Systematic Risk. Evidence from the US Stock
Market. 14t Annual Hellenic Finance and Accounting Association Conference.
Athens, Greece (2015).

A Study on the Long-Run Benefits of Diversification in the Stock Markets of
Greece, the UK and the US. 11t International Conference on Macroeconomic
Analysis and International Finance, Rethymno, Greece (2007).

XIII.

Invited Lectures

Big Data and Econometrics Seminar. Amse-Aix-Marseille School of Economics,
Macahio, T'addio (2020).

Hpepidoa IIpoddov Yroynouwv Awwektopov. Tunquo Aoiknong Emyeipriocemv,
Mavemotmo Matpdv, Iatpa, EALGSa (2016).

Hpepidoa Ipoddov Yroynouwv Awwektopov. Tunuo Aoiknong Emyeipricemv,
[Mavemotuio Matpadv, ITatpa, EALGSa (2015).

XIV.

Kpitic o¢ Aiebviy Emotnpovikd Ieprodwka

African Journal of Political Science and International Relations, Annals of
Operations Research, Applied Economics, Asia Pacific Journal of Operational
Research, Biofuels, Bioproducts and Biorefining, Borsa Istanbul Review, Civil
Engineering Journal, Complexity, Computational Economics, Economics
Letters, Economies, Economic Modelling, Emerging Markets Finance and
Trade, Empirical Economics, Energy Economics, Energy & Environment,
Environmental Modeling and Assessment, EuroMed Journal of Management,
European Journal of Finance, Finance Research Letters, Financial Innovation,
Heliyon, IEEE Access, International Economics, International Review of
Financial Analysis, International Journal of Computational Economics and
Econometrics, International Journal of Finance and Economics, International
Journal of Financial Engineering and Risk Management, International Journal
of Financial Markets and Derivatives, International Journal of Environmental
Research and Public Health, International Journal of Forecasting, International
Journal of Infectious Diseases, International Journal of Managerial and
Financial Accounting, International Review of Economics and Finance, Journal
of Applied Statistics, Journal of Big Data, Journal of Energy Markets, Journal of
Money, Credit and Banking, Journal of the Operational Research Society,
Journal of Risk and Financial Management, Mathematical and Computational
Applications, Mathematics, North American Journal of Economics and
Finance, Operational Research, Panoeconomicus, Physica A: Statistical
Mechanics and its Applications, Processes, Quarterly Review of Economics and
Finance, Research in International Business and Finance, Renewable Energy,
Resources Policy, Review of Behavioral Finance, Review of Quantitative
Finance and Accounting, Risks, Risk Management, Scientific African, SN
Business & Economics, South African Journal of Economics, Studies in
Economics and Finance, Sustainability, Sustainable Production and
Consumption, Symmetry, The American Statistician, The Energy Journal,
Theoretical Economics Letters, Water Policy.

XV.

Yopperoyn o Xpnuotodotoopevo Epeovnrika [poypappata

03/2020-03/2021

I'kidhag Kov/vog

Minimize Transmission of Systemic Banking Risk through Automatic Short-
Term Intervention Mechanisms (Intra-Day Circuit Breaker). A Study on the
Greek Banking System and Capital Controls. Emoetnpovika Yaev0uvog: Toayikovog
ABavéoiog, Xpnpatodotng: EAAIAEK.
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Awevépyera ‘Epevvag tov Emntoosov g Costa Navarino ko 1ig Tovprotikég
Emyaipnosig Meoonviog AE, Emotypovikd YrevOvvog: [Neopydomoviog Nikoiaog,
Xpnpnoatoootne: Tpanela T.E.MEX A.E..

Maoxkpoowovopikn Avaivon Awebéoipov Ewcoonpoertog otnv EALdda, Emoetnpovika
Ynaev0uvog: Nikoraog Didduac,. Xpnpartodotng: Tparela Eurobank Ergasias A.E..

"Evag Agiktng Oykov Xuvvarrayov Baocwopévog otov FTSE 20 tov XAA,

Emompovikd YmedOvvog: Awaiog Toegpkéloc, Tunpo Owovopikdv Emotmmpdv,
IMavemommuo Kpnme. Xpnpatodotns: Tparslo PROBANK AE..

Avnipetomon g Makpoypovieg Ptoyes oty Evpotepn Heproépero g Kprtng,
Emotmqpovikd YzmedOvvog: Awoiog Toepiéloc, Tuqpo Owovopwav Emoempov,
Havemompo Kpnme. Xpnpartoddtns: Morot Kpijtng A.E..

‘Epgove. Yo tov Xyeowoopd €vog Xvotnuotog Avdivong kor Ipofireync

Aveporoyikadv Agdopévav og Xovovaopd pe Tic Kapmdreg Ioyvog Avepoyevviitprog,
Emompovikd YmedOvvog: Awaiog Toegpkéloc, Tunpo Owovopikdv Emotmpov,
Mavemomuio Kprng. Xpnuatodotns: Info Quest A.E..

"Evag Agiktng Twav Kataverot) ywe v Evpitepn Ileproépero e Kpnnge,

Emotmpovikd Yzmev0Ovvog: Awoiog Toepiéloc, Tuqpo Owovopwkdv Emotmpov,
[Movemotipo Kpime. Xpnpoatodotns: Ewduog Aoyapraspds Kovovriov ‘Epevvag,
HMavemom)o Kpnme.

XVI.

Empopootika Xepvapro

07/2016

07/2015-10/2015

06/2015

10/2013

07/2009

07/2008

07/2008

08/2007-05/2008

13th Summer School in Stochastic Finance, Athens University of Economics and
Business, Department of Statistics & University of Aegean, Departments of Statistics &
Actuarial Financial Mathematics, Athens, Greece.

Kawotopio, Emysipnpotikétnra kor AwieBvéc Owovopukéd Ileprpariov,
[Mietomomrikd Zvppetoyng & Exmaidevong, Awpyavotéc: [Navemomuo Ilatpov,
[Movemomuo Ilehomovvioov, Tavemomjo Oeocariac, Iavemotuo loavvivev.
Avapkewo: 150 dpec. BaOpodroyia: 9,85/10.

Emrayn Ews6dov otnv Ayopd Epyaciog yvo Avépyoug Hhkiog émg 29 Etov.
Hpoypappe Ozopnrikig Katdptione. Osopntikig & Opiloviiag Eeducevpévng
Katdptiong. Kévrpo Awa Biov Madnong Emaédov I Kallo.

Emrayn Ewo6oov otnv Ayopd Epyaciog ywo Avépyoug Hhkiag émg 29 Etov.
Mpéypappe Ocopntikie Kataptiong. Osopntikig & Opilovriag E&edikevpévng
Koataptiong. Epmropuké Empeintipro KopivOov.

22th Summer School in Nonlinear Science and Complexity, Department of
Mathematics, University of Patras.

5th Summer School in Stochastic Finance, Athens University of Economics and
Business, Department of Statistics & University of Aegean, Departments of Statistics &
Actuarial Financial Mathematics, Chios, Greece.

50 @gpvé Xyokreio Madnpatikav, MHavemotiuio Kpirng, Tpnpoe Modnuatikov kot
Ivetitovto Yrnoloyiotikwv Mabnuotikav Topvua Texvoloyiag kot ‘Epevvag Kpntng
(ITE), Hpéxaero, EALGOO.

Amé v Ocopio oty Hpaln, poéypoppa Unistep Plus, Enipopeotikd Xepvapio
otv Emyeipnuoatikdtnta kot v YAomoinon Emyeipnuoticov [demv, AwopyavoTtéc:
Mavemoto Kpnng, Ioivteyveio Kprng, ATEI Kpfjtng kot Iopopo Teyvoroyiag kot

"Epevvag Kping (ITE).

XVII.

I'voceic H/Y

Agrtovpywd Zvotipota
Eopappoyéc I'pageiov
I'kidhag Kov/vog

Microsoft Windows (Vista, 07, ‘10), Linux (Ubuntu), Mac
Microsoft Office (XP, 03, ’07, ‘16), Open Office
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Econometric Software EViews Econometric Software, RATS Econometric Software

Mathematica, MATLAB software, LISREL statistical software SPSS Statistics
Software, R Studio

Microsoft FrontPage, Hyber Studio, Macromedia Authoware, Word Press,
Joumla

Yvotpata ERP SoftOne ERP
IMNoooeg Ipoy/opon GAUSS Matrix Programming Language, Visual Basic, C++, R

Statistical Software

Abpopeg Epappoyéc

XVIII, IIetomoueeis Endpkerag I'vooemv

Cambridge International Diploma, in IT Skills at Standard Level
European Computer Driving License Core Certificate

European Computer Driving License Advance Certificate
EKITAIAEYTIKH XTHPIZEH, Ewwo Teot, poypapua AIKTYQG®EITE
European Computer Driving License Expert Certificate

o > D E

IIotomoinon Enmdpxkewog I'vocewv H/Y, Tpnua Owovopkdv Emotuov,
[avemompo Kpnng

7. Certificate of Competency in English, University of Michigan

XIX. ApaoTnproTnTES

1. Méhog tov Zvihdyov Epasciteyvikig Actpovopiog: http://www.hellas-astro.gr/

Méhog Tov XvAihoyov "QPIQN"  Aotpovopkiy Etopeio Iatpoc:

3 http://www.orionas.gr/
4, Toxtikdo Méhog tov EMAnvikoed Xrotiotikod Ivetitovrov: hitp://www.esi-stat.qr/
Méhog tov International Atlantic Economic Society: http://www.iaes.org/
XX. Links
Personal Website Google Scholar LinkedIn
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