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Akadnpaikog TitAog ‘ETog 1I5pupa TuRua (KaraywpEital wpodipeTikd)
AIBOKTOPIKO London Guildhall University OIKOVOUIKWV Kal
XPNUATOOIKOVOUIKWY
MdaoTep University of Wales TpatredIKAg Kal
XPNMOTOOIKOVOMIKWV
Mruyio Universita degli studi di Siena TpatredikAg Kal
OIKOVOMIKWV
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Mepiodog Epyodo6Tnong e = o
ATS Méxp! pPYyodoTng 61og éon
2010 onuepa MavemoTrpio NedtroNig, Kutrpog KaBnyntg
MNagog

2006 2010 The British University in HAE KaBnyntg
Dubai

2001 2006 MavemoTrpio Twv HAE HAE

Avarr. KaBnynmg

A/IA ‘ETog TitAog AAAol cuyypa@eig EmoTtnuoviké Tépog ZeA.
Mep108IKO Kal

Ekd61ng / Zuvédpio

1 Brexit and the Dependence Ramzi Nekhili Investment 17 231-239

Structure among the G7 Bank Management and

Equity Markets Financial Innovations

2 Estimating the joint tail risk Giovani Barone-Adesi, European Journal of 24 413-425

under the filtered historical Les Vosper Finance

simulation. An application to
the CCP’s default and
waterfall fund

3 Backtesting Derivative Giovani Barone-Adesi, Simulating Securities 9-29
Portfolios with FHS Les Vosper Returns, a Filtered
Historical Simulation

Approach, edited by
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G Barone-Adesi,

Springer
4 VaR without Correlations for | Giovani Barone-Adesi, Simulating Securities 30-65
Portfolios of Derivative Les Vosper Returns, a Filtered
Securities Historical Simulation

Approach, edited by
G Barone-Adesi,

Springer
5 A market risk model for Ramzi Nekhili International 3 106-114
asymmetric distributed series Research Journal of
of return Applied Finance
6 Nonparametric, conditional The Journal of 32 1907-1915
pricing of higher order Banking and Finance
multivariate contingent claims
7 Coherent risk measures under Radu Tunaru The Journal of 29 979-996
filtered historical simulation Banking and Finance
8 VaR modelling on long-run Abtomatika u 7, 87-93
horizons Telemexahnka (in 2003

Russian, published
by the institute of
control sciences,

Russian Academy of
Sciences,

Abtomatika u
Telemexahnka (in
Russian, published 64 1094-1100
by the institute of
control sciences,
Russian Academy of
Sciences,
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https://link.springer.com/chapter/10.1057/9781137465559_2
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9 Non-parametric VaR
techniques; myths and
realities
10 Estimating the time-varying

components of international
stock markets risk

eqgar/ Q3.

Giovanni Barone-Adesi

Economic Notes 30 167-181
European Journal of 1 129-165
Finance

A/IA Hpepopn Ofpa
via
1 Brexit and the Dependence NigBvég
Structure among the G7 Bank
Equity Markets
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Aigdvng / TomiknA

TomoBecia* P6Aog otnv ‘EkBeon
International OuYYPaQPEQS / OpyavwTIKA
Scientific School, ETMITPOTTN
Modeling and

Analysis of Safety,
Risk and Quality in
Complex Systems,
Russian Academy
of Sciences, Saint-
Petersburg.
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Epeuvnrika Projects. Na karaxwpn@ouv ra mévre (§) mio mpoéopara kai aAAa mévre (5) emAsyuéva — (uéyiorog ap. déka (10)

AIA Huepopnvia TiTAog Emixopiynon P6Aog oto Epeuvnriké Projects *
ATro:
1 1997-1999 PAWS - diaxeipion kivouvwy ayopdg. The London ETmoTnUOVIKOG ZUuvToVvIOTHG £pyou

Clearing House

Akadnuaikéc 2Zuupouleurikéc Ymnpeaisg n/kai Zupusroxn o ZuupBoulia / Emirporrés - Na karaywpnouv

ol mévre (5) mo mpoéoarss (Karaywpouvral TpoaipETIKA)

AIA Mepiodog Opyaviouog TitAog Oéong N Yrnpeoiag Kupieg ApaoTnpioTnTES
1 2014-onpepa AAYTI ESwTepIkOG agloAoyitng AloAéynon Mav/uiwy, & TTpoypauudTwy.
2 2007-onpepa Pwaoikn Eminipog epeuvntrig
Axadnuia
EmoTtnuwy
3 Investment MéEAOG Tou €TTIOTNUOVIKOU
Management oupBouliou
and Financial
Innovations
Journal
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Ref. Date Title
Number
1 2eTTEUBPIOG To 1ep1odikd Journal of Futures Markets,
2020 KATETOEE TO TTPWTOTTOPIAKO €PYO POU OXETIKA e

TN KN TTOPAUETPIKI HOVTEAOTTOINGN KIVOUVWYV

ayopdg, To o1roio dnuoaoieudbnke To 1999, wg 10
MO AVOPEPOUEVO OTO YVWOTIKO AVTIKEIUEVO TWV
commodities Kal TO TTEUTITO YEVIKA OTNV IOTOpPIO

TOU
2 ZETITEPPPIOG 10 European Journal of Finance, katétae 1o
2020 £pyo TTou £Xw dnuooieuoel To 1995 wg 10 130

MO0 oNUaAvTIKOG dpBpo oTa 25 xpdvia I0Topia Tou.
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Awarded by:

Journal of Futures Markets,

(Forty years of the Journal of futures Markets: A
bibliometric overview)

European Journal of Finance,

(Twenty-five years of the European Journal of Finance
(EJF): a retrospective analysis).



