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20vTopo Mpo@iA Akadnuaikou NMpoowrikoU / ZUvTopo Bioypa@iké Znueiwpa

MavemoThpio: MavemoTrpio NedatroAig MNagou
EmiBeTo: XpiotodouAou-BoAog
Ovopa: XploT1ég
BaBpida/Oéon: KaBnynt¢ MakpooikovopeTpiag Kal XpnuUaTOOIKOVOUIKWY
ZXOAR: Oikovopuikwy, Aloiknong kai MNMAnpogpopIkng
Tuqua: Oikovopuikwy Kal Aloiknong
EmoTtnupoviké MNedio: * MakpoikovopueTpia Kal NopiopaTikd OIKOVOUIKG
* Ee1dikeuan

TitAog AlaTpifrig

Akadnuaikog TiTAog Etog 15pupa TuQua (KaTaywpeiTal TpoalpeTikd)
Ph.D. 1997 Graduate School and University Economics Long Memory and Persistence in
Center of CUNY Real Exchange Rate Changes
M.Phil. 1994 Graduate School and University Economics ARFIMA Modelling and
Center of CUNY Applications
M.A. 1990 City College of CUNY Economics Rational Expectations
B.Sc. 1987 University of Piraeus (former Economics
Graduate School of Industrial
Studies)

Academic Staff Short Profile



A ®OPEAZ AIAZOAAIZHE KAl MIZTOMOIHIHE THE MOIOTHTAZ THE ANQTEPHE EKMAIAEYEHE
CYQAA  CYPRUS AGENCY OF QUALITY ASSURANCE AND ACCREDITATION IN HIGHER EDUCATION

eqar// eNQa.

Mepiodog EpyodoTnong

ATTS Méxp! Epyod61ng Toétrog Oéon
09/2012 present MavemmoTnuiou NedtroAig MNagou Magog Mpoédpog TuAuaTog
05/2010 09/2012 Global College NeuKkwoia Akadnuaikdg AleuBuvTAg
10/2001 03/2010 European University Cyprus NeuKkwaoia Mpoédpog TuAPaTOg
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Academic Staff Short Profile

2026

2025

2025

2025

2025

Time aggregation and the RESET test:
Implications for exchange rate modelling
https://doi.org/10.14505/tpref.v17.1(37).12

Narrative Risk Premia: How Persistent Market
Narratives Generate Volatility and Mispricing
https://doi.org/10.64753/jcasc.vi1i1.4417

Narrative Economics in the Digital Age: The
Power of Stories in Shaping Economic
Behavior and Policy
https://doi.org/10.64753/jcasc.v10i4.2842

The Macroeconomic Narrative Index (MNI):
Conceptual Foundations and Empirical
Framework
https://doi.org/10.64753/|casc.v10i3.2460

Genetic algorithm for intelligent portfolio
selection: A data-driven approach to asset
allocation
https://doi.org/10.55214/2576-
8484.v9i10.10681

Robust Tail Risk Estimation in Cryptocurrency
Markets: Addressing GARCH Misspecification
with Block Bootstrapping
https://doi.org/10.3390/risks 13090166

AAAoi
ouYYpaQPEig

Tserkezos, D

EmioTnHoviko
Mep108IKO Kai
Ekd61ng / Zuvédpio

Theoretical and
Practical Research in
Economic Fields

Journal of Cultural
Analysis and Social
Change

Journal of Cultural
Analysis and Social
Change

Journal of Cultural
Analysis and Social
Change

Edelweiss Applied
Science and
Technology

Risks

10(3)

9(10)

13(9)

2eA.

174—
184

2520—
2534

383-
397

609—
627

1472—
1486

166


https://doi.org/10.14505/tpref.v17.1(37).12
https://doi.org/10.64753/jcasc.v11i1.4417
https://doi.org/10.64753/jcasc.v10i4.2842
https://doi.org/10.64753/jcasc.v10i3.2460
https://doi.org/10.55214/2576-8484.v9i10.10681
https://doi.org/10.55214/2576-8484.v9i10.10681
https://doi.org/10.3390/risks13090166
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Assessing the Impact of Temporal Aggregation
on Ramsey’s RESET Test: A Monte Carlo

Analysis

https://doi.org/10.53941/imasm.2025.10000

Examining the Influence of Temporal
Aggregation on the Power of the ADF
Residual-Based Stock-Watson (DOLS)

Cointegration Test

Estimating Tail Risk in Ultra-High-Frequency

Cryptocurrency

Data : https://doi.org/10.3390/ijfs12040099

Long Memory in Stock Market Returns:

International Evidence
10.1080/09603100600829519

Tserkezos, D.

Tserkezos, D.

Giannopoulos, K.

& Nekhili, R.

Siokis F.

Journal of Modern 24(2)
Applied Statistical
Methods

International Journal 8(3)
of Innovative
Research and
Scientific Studies
(IJIRSS)

International Journal 12
of Financial Studies
(IJFS)
Applied Financial 16 (18)
Economics

3356-
3364

99

1331-
1338


https://doi.org/10.53941/jmasm.2025.10000
https://doi.org/10.3390/ijfs12040099
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AIA Huepopn Oéua Aigbvig / TOTIKNA TotmroBecia* PoAog oTtnv
via ‘Ex0eon

1

2
3
4
5
6
7
8
9
10

* Na karaxwpnBei 0 xwpoc, N méAn K.1.A.
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Epeguvnrikd Projects. Na kataxwpn0ouv ta mévre (5) mmio rpdo@ara Kal AAAa évTe (5) emAeyuéva — (MEYIOTOG ap.

Séka (10)
AIA Huepopunvia TitAog Emixopriynon PéAog aTo Epguvnriko
ATo: Projects *
1 2005 Social Impact of Tourism in Greece and IPE Researcher
Cyprus
2 2003 The Economic Effects of the Accession of Employers & Project Coordinator
Cyprus in the European Union on the Industrialists
Businesses of Cyprus Federation (OEB)
3 2000 The Financial Impact of Exempting American Principal Researcher
Psychiatric Services from the Prospective Psychiatric
Payment System (PPS) Association (APA)
4
5
6
7
8
9
10

*PéAog¢ oto Epeuvnrikd Project: my Emiornuovikdég 2uvroviatig, MéAog Epeuvnrikng Ouadag, Epeuvntng, Bonbd¢ Epsuvnirg, dAAa.
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Akadnuaikég ZupBouleuTikég YTTnpeoieg R/Kal ZuppeToxn o€ ZupBouAia / EmTpotrég - Na kKataxwpnouv

ol mévte (5) mo mpoéocareg (KaraxwpouvTal TTpOaIPETIKA)

A/A Mepiodog Opyaviouog Tithog Oéong N} Yrnpeoiog Kipieg ApaoTnpioTnTeg
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Number
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A/IA Hpepounvia TitAog Kupieg ApaoTnpioTnTEG
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