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Axkadnpaikn Epreapia - Tpéyovoa

2019 - onpepa  MANEHNIZETHMIO OEXXAAIAX
Avaminpwotg Kadnyntg, [Ipoéedpoc tov Tunuarog Aoylotikng Kot XpmnuUoTooKOVOLUKIG

2015 - onuepa  EAAHNIKO ANOIKTO ITANEIIZTHMIO
Xuvepyalopevo Exrodevtikd [pocwmukd (ZEIT), Zyoan Kowovikav Emetnudv
e  Metantoylokd Aimhopa Ewdikevong oty Tpomelikn (MSc) - Ogpotikn Evomra:
Zrpotnywn Tparelmv (TPA6L)

2018- onuepo  AIEOGNEX ITANEIIXTHMIO EAAAAOX
Emoxéntg Kabnynmg, Zyoin Owovopiag, Aoiknong kot Nop. Xmovddv
e Awackolia tov podnuatev «Financial Derivatives and Structured Products» kot «Fixed
Income and Foreign Exchange» oto petamtoyuoxd mpdypappo MSc in Banking and
Finance

Axkadnpaiki Epreapia - aperBovoa

2018 TEXNOAOTI'IKO EKITAIAEYTIKO IAPYMA OEXXAAIAX
Avominpotig Kabnynme, Tuquo Aoytotikng Kot XpnuotootkoVorIKngG

2017 - 2018 MHNANENIXTHMIO GOEXXAAIAX
Meraddaktopikoc Epsuvnmeg, Tunuo Owovopkdv Exiotnudv
o  Ofuo peTaddakTopknG €peuvag: «O UNYovIoHOg HETAd00NG NG WUN GUUPBOTIKNAG
VOUIOUOTIKNG TOALTIKNG OTIV EXEVOVTIKY] YLOAoyio

2017 & 2018 MANENIXTHMIO MAKEAONIAXZ
Ewwdc Emotipovag pe Baon tig datderg tov I1.A 407/80
o Awookaria Tov pabfuotog «Xpnuatoowkovoutkd Iapdyoyo» ce mpomtuylakd eninedo
oto Tunpo Aoytotikng Kot XprUoToOKOVOUIKNG

2016 & 2017 AAEZANAPEIO TEI OEXXAAONIKHX
Emompovikdg Zuvepydng
o Awookaiio Tov pabnpotog «Awyeipion Xopto@uAakiov» Gg TPOTTLYLOKO ETITESO GTO
Tunpo Aoylotikng Kot XpnHoToOKOVOLUKNIG

2014 MHANENIETHMIO MAKEAONIAX
Ewwéoc Emotpovag pe Baon tig dataeig tov I1L.A 407/80
o Awookaiio Tov padnuotog «Xpnuoatoowovouka Hapdyoyo» oe mpomtuylakd eminedo
oto Tunpa AoytoTikig Kot XP1LLoTOOIKOVOLIKNG

2010 & 2011 MANEHNIXTHMIO MAKEAONIAX
Ewwéc Emotpovag pe Baon tig dataeig tov I1L.A 407/80
o  Awookaiio Tov podpatog «MaKpOOUKOVOULKA LOVTEAD KOL TOAMTIKES)Y GE TPOTTLYINKO
eninedo oto Tunua Eeoappoouévne Iinpopopiknig



Enayyeipotiki) Epnepio

2011 - 2018

2003 - 2011

2003

2002

2000 - 2001

1999 - 2000

1997

Exnaidgvon

VERSAL AEIIEY ®eccaAovikn
[Motonomuévog Enevdutikog Zoufoviog kot Atoyelptotic Xoptopuiakioy

o Méhog Aotkntikod Zupfoviiov

o  Méhog Emtponng Aayeiptong Xaptoeuiokiov

IMHI'AXOX AXEIIEY ®eccaAovikn
YrevBuvoc [apoyng Erevovtikdv Zoufovimv
o  Méhog Emtponng Aayeipiong Xaptoeuiokiov

INFLECTION CAPITAL Néa Yopxn, HITA
Equity Research Analyst (Mepucr| oracydinon)
o Ymevbuvog avaivong v Tov kKAGdo tov Asset Management

ABYSSINIAN DEVELOPMENT CORPORATION Néa Yopkn, HITA

Associate, Real Estate Department (Mepwn anacydinon)

o Epydomka, og cuvepyasio pe T0 VTOAOUTO TUNLEL, Y10 TO GTPATNYIKO GYESAGHO KOl TNV
avantvén evog oKoTIKoD £pyov, mpotmoloyicuov $10.000.000

IMHIrAXOX AXEIIEY Becc0lovikn

YrebOuvvoc tov Tunpotog Iapaydymv 6To vTokaTdsTio ®eccoAlovikng

o Efovciodotnuévog and 1o Xpnuatiotiplo Hopaydyov oc €vag amd tovg 600 €101K0NG
SOTPAYLOTEVTEG TNG ETUIPLOGC

e Yuvepydotnka oTtnv idpuon Kot opydvmon Tov Tunpatog Hapaymywy g etarpiog

AMym kat Awafipacn Evtodmv/ Bonog Avtikpioti

EAAHNIKH ETAIPIA EMOIAAQXEQY (3E) Ogocarovikn
Tunpo IMoincewv — Merchandiser
e Epydomnka otov Topén TV HeYaAmV alvcidwv supermarket

2004 - 2009

2001 - 2003

1993 - 1997

IHANENIXTHMIO ITATPQN [atpa

Tunpo Aroixknong Ernyyeipricemv

Awdoxtopikr] AwTpifn

o Péua Mozpifng: Ymooeiypoto [IpdPreyng Metafintdmmrag o XpnuUaToOIKOVOULKEG
Ayopéc: Metoyéc, Awonwpoata Ipoaipeong, Nopicpata

NEW YORK UNIVERSITY Néa Yopkn, HITA
Stern School of Business

MBA (Major in Finance)

e GPA: 3,77 (top 10%)

e Bon0og Kabnyn, Owovopikd Tunua (Eaptvo EEdunvo 2003)

e Méhog Stern School Chapter of Beta Gamma Sigma (BI'Z) honor society

ITANEIIIXTHMIO MAKEAONIAX Beccolovikn

Tunpo Opyavmong ko Atoiknong Emyepricemv

[Truyio otnv Opydvoon kou Aloiknon Emyeipricemv

e Babuog mruyiov: 8

®  Ymotpo@ia yio TV €NIO00T OTIC EI0AYMYIKEG EETAGELG Kol TEGGEPLS Y TOTPOPIES OO TO
Tdpopa Kpatikdv Yotpoeidv yio eEo1peTiKn oKodNUAIKY EXI000T KOTE T S1APKELN TMV
TETPOETMOV OTOVLOMV



21poTIOTIKES YTTOYPEDGELS

1998 - 1999 EAAHNIKH AEPOITOPIA
2unvimg, 124 Itépuya Baownc Exnaidevong kot 113 Itépuya Mdymng

Anpocievosig kol Emetnuovika cuvéopra

a) Aquocisvuéves Epyacics oe Emotnuovika Ileprodixd (us kpirég)

1) Fassas, A. P. (2021). Price discovery in US money market benchmarks: LIBOR vs. SOFR. Economics
Letters, 109882. (ABS:3* — ABDC:A — Scimago:Q1)

2) Fassas, A. P. (2021). Price Discovery in a New Futures Market: Micro E-Mini Index Futures. The Journal
of Derivatives, Fall 2021. (ABS:2* — ABDC:A — Scimago:Q4)

3) Fassas, A., Bellos, S. and Kladakis, G. (2021). Corporate liquidity, supply chain and cost issues awareness
within the Covid-19 context: evidence from us management reports’ textual analysis. Corporate
Governance, forthcoming. (ABS:2* — ABDC:C — Scimago:Q2)

4) Fassas, A., Papadamou, S., & Kenourgios, D. (2021). Evaluating survey-based forecasts of interest rates
and macroeconomic variables. Journal of Economic Studies, forthcoming. (ABS:2* — ABDC:B —
Scimago:Q2)

5) Papadamou, S., Fassas, A.P., Kenourgios, D., & Dimitriou, D. (2021). Flight-to-quality between global
stock and bond markets in the covid era. Finance Research Letters, 101852. (ABS:2* — ABDC:B —
Scimago:Q1)

6) Fassas, A. P., & Siriopoulos, C. (2021). Implied volatility indices—A review. The Quarterly Review of
Economics and Finance, 79, 303-329. (ABS:2* — ABDC:B — Scimago:Q2)

7) Golitsis, P., Bellos, S.K, Fassas, A.P., & Demiralay, S. (2021). The Spillover Effect of Euribor on
Southeastern European Economies: A Global VAR Approach. Journal of East-West Business, 27(1), pp.
57-91. (ABS:1* — ABDC:C — Scimago:Q3)

8) Fassas, A. P., Kenourgios, D., & Papadamou, S. (2021). US unconventional monetary policy and risk
tolerance in major currency markets. The European Journal of Finance, 27(10), 994-1008. (ABS:3*—
ABDC:A — Scimago:Q1)

9) Asimakopoulos 1., Fassas, A.P. and Malliaropulos D. (2020). Does earnings quality matter? Evidence from
the Athens Exchange. Bank of Greece Economic Bulletin, (52), 93-112.

10) Fassas, A. P. (2020). Risk aversion connectedness in developed and emerging equity markets before and
after the COVID-19 pandemic. Heliyon, 6(12), e05715. (Scimago:Q3)

11) Demiralay, S., Hourvouliades N. and Fassas A.P. (2020). Dynamic Co-movements and Directional
Spillovers among Energy Futures. Studies in Economics and Finance, 37(4), 673-696. (ABS:1* — ABDC:B
— Scimago:Q3)

12) Fassas, A. P., Papadamou, S., & Koulis, A. (2020). Price discovery in bitcoin futures. Research in
International Business and Finance, 52, 101116. (ABS:2* — ABDC:B — Scimago:Q2)

13) Fassas A.P., Hourvouliades N. (2019) VIX Futures as a Market Timing Indicator. Journal of Risk and
Financial Management, 12(3), 113. (ABDC:B)

14) Fassas, A.P., Papadamou, S. and Philippas, D. (2019). Investors’ Risk Aversion Integration and
Quantitative Easing. Review of Behavioral Finance, 12(2), 170-183. (ABS:1* — ABDC:B — Scimago:Q3)

15) Golitsis, P., Fassas, A.P., & Lyutakova, A. (2019). Credit Risk Determinants: Evidence from the Bulgarian
Banking System. Bulletin of Applied Economics, 6(1), 41-64. (ABDC:C)

16) Fassas, A.P., & Siriopoulos, C. (2019). Intraday Price Discovery and Volatility Spillovers in an Emerging
Market. International Review of Economics & Finance, 59, pp. 333-346. (ABS:2* — ABDC:A —
Scimago:Q1)

17) Fassas, A.P., & Papadamou, S. (2018). Variance Risk Premium and Equity Returns. Research in
International Business and Finance, 46, pp. 462-470. (ABS:2* — ABDC:B — Scimago:Q2)

18) Fassas, A.P., & Papadamou, S. (2018). Unconventional monetary policy announcements and risk aversion:
evidence from the US and European equity markets. The European Journal of Finance, 24(18), pp. 1885-
1901. (ABS:3*— ABDC:A — Scimago:Q1)

19) Fassas, A. & Hourvouliades, N. (2017) A reverse index futures split effect on liquidity and market
dynamics. International Journal of Bonds and Derivatives, 3(3), pp. 235-252. (ABDC:C)

20) Fassas, A. (2017) Tracking the VIX. Journal of Index Investing, 8(1), pp. 76-91. (ABDC:C)



21) Dadakas, D., Karpetis, Ch., Fassas, A. and Varelas, E. (2016) Sectoral Differences in the Choice of the
Time Horizon during Estimation of the Unconditional Stock Beta. International Journal of Financial
Studies, 4(4), 25. (ABDC:B)

22) Fassas, A. and Lyaskov, V.R. (2016) Exposure-based volatility: an application in corporate risk
management. Investment Management and Financial Innovations, 13(2), pp. 235-245. (ABDC:B -
Scimago:Q4)

23) Siriopoulos, C. and Fassas, A. (2014) An Analysis of the Covered Warrants listed on the Athens Exchange.
Journal of Risk & Control, 1(1), pp. 13-30.

24) Fassas, A. (2014) Tracking ability of ETFs: physical vs. synthetic replication. Journal of Index Investing,
5(2), pp. 9-20. (ABDC:C)

25) Fassas, A. and Siriopoulos, C. (2013) Dynamic relations of uncertainty expectations: a conditional
assessment of implied volatility. Review of Derivatives Research, 16(3), pp. 233-266. (ABS:2*~ABDC:B
— Scimago:Q3)

26) Siriopoulos, C. and Fassas, A. (2012) An Investor Sentiment Barometer - Greek Implied Volatility Index
(GRIV). Global Finance Journal, 23(2), pp. 77-93. (ABS:2* — ABDC:B — Scimago:Q2)

27) Fassas, A. (2012) The relationship between VIX futures term structure and S&P500 returns. Review of
Futures Markets, 20(3), pp. 299-313. (ABDC:B)

28) Fassas, A. (2012) Exchange-Traded Products investing and Precious Metal prices. Journal of Derivatives
and Hedge Funds, 18(2), pp. 127-140. (ABS:2* — ABDC:C — Scimago:Q4)

29) Fassas, A. and Siriopoulos, C. (2012) The efficiency of VIX futures market — A panel data approach.
Journal of Alternative Investments, 14(3), pp. 55-65. (ABS:2* — ABDC:B — Scimago:Q3)

30) Fassas, A. (2011) Mispricing in stock index futures markets — The case of Greece. Investment Management
and Financial Innovations, 8(2), pp. 101-107. (ABDC:B — Scimago:Q4)

P) Avarowvaeeig oe Emetnuovia 2ovéopia (ue kpités)

1) International Conference on Business & Economics of the Hellenic Open University 2021— A6fva, Mdiog
2021

2) 18° Xvvédpio Tuvdéopov Emomudvev Xpnuoatoowkovoutkng kot Aoytotiking EALGSoc — ABnva, Ack.
2019

3) 9" International Conference of the Financial Engineering and Banking Society — ITpéya, Iovviog 2019

4) 5" International Conference on Applied Theory, Macro and Empirical Finance (AMEF) — ®@socaiovikm,
Ampiiiog 2019

5) 9° Efvikd Zvvédpio g Emotnuovikig Etaupeiag Xpnuatoowkovoukng Mnyovikig kot Tpomelikng —
Abnva, Agk. 2018

6) 8" International loannina Meeting on Applied Economics and Finance (IMAEF) — Képxupa, Iodviog 2018

7) 4" International Conference on Applied Theory, Macro and Empirical Finance (AMEF) — @scoaiovikm,
Ampilog 2018

8) 8° Efvikd Xuvédpio g Emotnpovikng Etopeiog Xpnuoatootkovopkng Mnyovikng kot Tparelikng —
Abnva, Aek. 2017

9) 3° International Workshop on Financial Markets and Nonlinear Dynamics — ITapiot, Iovv. 2017

10) 15° Zouvédpro Zvvdéopov Emompovev Xpnpotoowovopkng kot Aoyiotiknig EALGdog —Oeo/vikn, Aex.
2016

11) Winter 2014 Conference of the Multinational Finance Society — A6nva, Aek. 2014

12) 13° Zvvédpro Tuvdéopov Emotnuoveov Xpnuatootkovoutknig kat Aoyiotikng EAAGSoc — Bodog, Ask. 2014

13) 13° Etnoio Xvvédpro European Economics and Finance Society (EEFS) — @eccaiovikn, lovv. 2014

14) 50° Etnoto Tuvédpro British Accounting and Finance Association (BAFA) - Aovdivo, Ayylia, Anp. 2014

15) 11° Zvvédpro Zvvdéopov Emomnuovev Xpnuotootkovoutkng kat Aoytotikig EAAGSog — ABfva, Ack.
2012

16) 10° Zvvédpio Xvvoéopov Emommpovov Xpnpatootkovoplikng kat Aoyiotikng EAAGSog — Iepardc, Aex.
2011

17) Etoo Zuvédpio Eurasia Business and Economics Society (EBES) — Kovotavtivodmoin, Tovpkia, Iovv.
2011

18) 3° International Conference on Accounting and Finance, ITavemotiuo Makedoviog — Zkiadbog, Avy. 2010

19) 17° Annual Global Finance Conference, Global Finance Association — ITolvav, TToAwvia, Iobv. 2010

20) XVII Finance Forum, Spanish Finance Association, Madpitn — loravia, Noé 2009
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21) 7° Zovédpio Tuvdiopov Emomnpovev Xpnuoatootkovolikng kot Aoyiotiking EAAGSog — Xavid, Ask. 2008

22) International Conference on Applied Business and Economics — Apiototéiero I[lavemotipio
®eccarovikng, ®eccarovikn, Okt. 2008

23) 2° International Conference on Accounting and Finance, ITavemiotiuo Moxkedoviag — @scoarovikn, Avy.
2008

24) 6° Zuvédpio Zvvdéospov Emotuovov Xpnuotootkovoutkng kot Aoylotikng EALadog — ITatpa, Aek. 2007

Epsvvntikd Ipoypappota kol Yrotpoisg

2017 - 2018 Yrotpopio and 1o Tdpvua Kpotikadv Ymotpopudv yia v Evioyvon Metadidaktopikng
"Epevvag (1° Kokhog, EXITA 2014-2020)
o  Mertadidaxtopiki ‘Epevva oto [avemotqpio Oecoariog pe 0épa «O punyoviopog
UETAO0GNC TNG U1 CLUPOTIKAG VOLUGHOTIKNG TOALTIKNG GTNV EXEVOVTIKT YOYOAOYio»

2014 Katackevn Agiktn «@ofovy» GRIV yia v EALGSa (kwdikdg épyov:D.959-1/1/2014-
30/8/2014)
o IInyn Xpnuotoddtnong Kévipo Ilpoypappotiopod kot Owovoprkdv Epguvdv
(K.E.ILE.)
e Oéon oto llpoypappa: ‘Eumepog Epsgovntig (Zoppacn épyov pe tov Edikd
Aoyoprooud Kovévriov Epevvog IMavemomuiov Hatpdv)

2006 - 2008 Epgvuvnriko ‘Epyo IIENEA 2003: Extiunon g Méyiotng Avapevopevng Avvntikig Znpiog
ue peboddovg Monte Carlo (kmotkog Epyov: 03EA/477)
o [Inyq Xpnuatoddomong: T'evikn I'pappoteio ‘Epevvog Teyvoloyiag, Tpamela tng
EAAGOOg
e ®¢on oto [pdypappa: Néog Epeuvninig

Epsvvnmikd Evowagépovra

Yrodeiypato [IpoPreyng Metafintomrag, Mikpodopn kot ATOTEAECUATIKOTNTO METOYIK®Y Kot Ayopmdv
[Mopayoywv, Alnienidpoon Kepoloioyopdv, Ofpata Awnyeipione XoptopuAokiov, ZLUTEPLPOPIKN
Xpnuatootkovopukn, Nopuopatikég kot Xprnpotootkovokés Kpioeig

Kpit1]g 6¢ M6 TNHOVIKA TEPLOOIKE

International Review of Financial Analysis (Elsevier), Journal of Business Research (Elsevier), International
Review of Economics & Finance (Elsevier), Research in International Business and Finance (Elsevier),
Quantitative Finance Letters (Taylor & Francis), Empirical Economics Journal (Springer), Eastern Economic
Journal (Springer), Quarterly Review of Economics and Finance (Elsevier), Applied Economics (Taylor &
Francis)

IIeTomouoglg

2016 [Miotomoinon oty "Avowkth & €& Anootdoemg Exnaidevon" kot otic "Teyvoroyieg
I[TAnpogopidv kot Emtkowvavidv tov EATT" — Movada Ecwotepikng A&ioldynong kot
Emudppwong tov EAAnvikod Avoiktod Iavemotpiov (EATT)

2008 [Metomomtikd Exndvnong Avardoewv yia Xpnuotomototikd Méoa 1} Exdoteg — Emrpomm
Kepaioayopdc

2004 ITwetomomtikd Awyeipiong Xapropuiakiov [eratdv — Emrpon Kepoiaioyopdc

2003 IMetomomtikd Iapoyng Erevévtikav Zoupfoviav — Exttponn Kepahatoyopdg

2000 IMetomomtikd Edikod Awmpaypatenty — Xpnuatiempto [Hopoydyov ABnvov

1999 ITwetoromtikd ['vboewv — Xpnpatiotipro [apaydyov Adnvov

Eéveg I'wooeg:

Ayyhxa Apiota

Tallika Koia



