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NMapaokeun, 20 AskeppBpiouv 2013

09:00 -10:00 Eyypagpég Zuvédpwyv
10:00 - 10:15 ‘Evapén Zuvedpiou

Xaipemiopoi atréd 10 MNMpoedpeio Tou Zuvedpiou

Kworag Avdpiooodmmoulrog, ESCP Europe Business School, UK
MixaAng Aouurrog, lMNMoAutexveio Kpnrng, EAAGOa

Aiuihioc MNaAapiwrng, Audencia Nantes, School of Management,
France

10:15-11:45  1n Zuvedpia

Emdoo€Ig XpnUATOTTIOTWTIKWY IDPUPATWY  Mpoedpeiwv:
Kupiakny Koopidou (ApioTotéAgio MavemmoTrpio @eGoaAovikng)

Diversification, size and risk: the case of bancassurance deals

Zuyypaeeig: Panagiotis Dontis-Charitos, Barbara Casu, Sotiris
Staikouras, Jonathan Williams

lMapouoiaomg: Panagiotis Dontis-Charitos

Bank earnings volatility in UK: A comparison analysis between
commercial and investment banks

2uyypaeeis: Kyriaki Kosmidou, Konstantinos Moutsianas

lMapouoiaomg: Konstantinos Moutsianas

Liquidity creation through efficient M&As. A viable solution for
vulnerable banking systems? Evidence from a stress test



under a PVAR methodology.
2uyypaeeic: Kwvoravrivo¢ MmaArdag

lMapouoiaomg: Kwvoravrivog MmaArag

Does the structure of bank supervision matter for bank
financial strength? A cross-country empirical investigation

2uyypaepeig: Michael Doumpos, Chrysovalantis Gaganis, Fotios
Pasiouras

lMapouoiaomg: Fotios Pasiouras

Basel lll and its effects on banking performance: Investigating
lending rates and loan quantity

2uyypaegeic: Anuntpns MNaBaidg, Oc6dwpog ZupidTTOUAOS
lMapouaoiaomg: Anunrpng aBaAdag

11:45 -12:00 AldAgippa
12:00 - 13:30 2n Xuvedpia

AyopEG XpAUATOG Kal KEQaAaiou  Mpoedpetwv: AlliAiog
FaAapiwrng (Audencia Nantes School of Management)

Does asymmetric information lead to excess corporate bond
returns?

Zuyypaegeic: Nikog BAayoyiawadkng, Nwpyo¢ Xaiauavddpng
lMapouaiaomg: Niko¢c BAaxoyiavwdkng

Is the EMU government bond market a playground for
asymmetries?

2uyypaeeig: Dionisis Philippas, Catalin Dragomirescu-Gaina
TMapouoiaomg: Dionisis Philippas

Bond market investor herding: Evidence from the European
financial crisis

2uyypaepeig: Stylia Krokida, Emilios C. Galariotis, Spyros I. Spyrou
lMapouoiaomg: Stylia Krokida

A wavelet-based approach for estimating the term structure of
interest rates

Zuyypaeeig: lNoAuxpdvns MavouodtrouAog, MixdAng MixaAdrouAog

lMapouaiaomg: MNoAuxpdvns MavouodmouAog

Retrieving inflation expectations and risk premia effects from
the term structure of interest rates

Zuyypaeeic: EuBuuiog ApyupodtrouAog, HAiac T{aBdAng
lMapouoiaomg: EuBouIo¢ ApyupdimouAog

The Monetary Policy in the Euro area, United Kingdom and the
USA: Evidence from the 2007-2009 financial crisis period



13:30 - 14:30

14:30 - 16:00

16:00 - 16:15

Zuyypaegeic: Evangelos Salachas, Nikiforos T. Laopodis, Georgios P.
Kouretas

lNapouoiaomg: Evangelos Salachas

Meopa

3n Zuvedpia

2TPATNYIKEG BIAXEIPIONG XPNMATOOIKOVOUIKWY ETTEVOUCEWV
MpoedpeiwV: MNwpyog AeAeddkns (Olkovouiko MaveTTiaTipio ABnviv)

The dynamics of volume synchronized probability of informed
trading (VPIN) in a turbulent market

2uyypaeeig: Dimitris Dimitriou, Dimitris Kenourgios, Panagiotis
Paparizos, Theodore Simos
lMapouoiaorég: Panagiotis Paparizos

Can technical analysis predict stock prices in Athens stock
exchange?

2uyypaepeig: loannis Papanikolaou, Evangelos Seretis
lMapouoiaomg: loannis Papanikolaou

Intraday analysis of the limit order bias at the ex-dividend day of
U.S. common stocks

Zuyypaepeig: Vassilis Efthymiou, George Leledakis

lMapouoiaomg: Vassilis Efthymiou

Price discovery in a single call auction: Evidence from the
Athens stock exchange

Zuyypaepeic: MNavayiwrng Avayvwariong, ewpyiog MNamrayxproTou
lMapouoiaomg: Navayiwtng AvayvwaoTiong

Mutual fund performance benchmarking using a quadratic
directional distance function approach

2uyypaegeic: Konstantina Pendarak i

lNapouoiaomg: Konstantina Pendarak i

Bank and trade credit rationing: survey-based evidence from
Eurozone SME's

Zuyypaeeic: Konstantinos Drakos, Konstantinos Andriak opoulos
lMapouoiaomg: Konstantinos Andriak opoulos

AldAgippa



16:15 - 18:00 4n Zuvedpia

TpatreIKO NAVATCUEVT  Mpoedpelwv: Puwriog Maciolpag
(MoAuTteyveio KpAtng & University of Surrey)

Factors affecting efficiency, capital and risk in banking industry:
The case of Middle East North Africa (MENA) countries during
the period: 2003-2012

Zuyypaeeic: Xpnorog Aeuovakng, @wreivii BouAyapn, Kwvoravrivog
Baoaodkng, 2ZTtuliavos XpnoTakng

lMapouoiaomg: Kwvotavrivo¢ Baoodkng

Bankruptcy prediction models in banks - A review

2uyypaepeic: Georgios Manthoulis, George Baourakis, Constantin
Zopounidis
lMapouoiaomig: Georgios Manthoulis

Is Islamic banking more stable than Conventional banking
during the crises period? The case of the Gulf Cooperation
Council's (GCC) and the Middle East and North Africa’s
(MENA) countries banking

Zuyypaegeic: Xpriarog Aeuovdkng, Pwreivii BouAyapn, StuAiavog
Xpnortdkng, Kwvortavrivo¢ Bacodknsg
lMapouoiaomg: ZTuAiavog XpnoTakng

Customer satisfaction in Greek retail banking
2uyypaepeic: Michail Kanakis

lMapouoiaomg: Michail Kanakis

Calendar anomalies and crisis. Is the turn of the month effect
influenced under changing financial trends?

Zuyypaeeic: EudyyeAo¢ BaaiAgiou, lNarrakupidkn Xpooa

lMapouoiaomg: EudyyeAos BaaoiAsiou

Loan portfolio size, write-offs decision and corporate
governance in Greek banks

2uyypaeeic: loannis Danillidis, Chrysovalantis Gaganis, Fotios
Pasiouras

lMapouoiaomg: loannis Danillidis

18:00 - 18:15 AlgAgippa
18:15 - 20:30 2TpOoYYUAOS Tpatréd |

ATTAEG OIKOVOUIKEG AOYIKEG avadIATagng Kal avakauwng g
OIKOVOMIOG KAl TWV ETTIXEIPNOEWV
ZuvTtovioTAG: Paidwv KaAgdoyAou, Tpdtrea Tng EAAGDQG



OuiAnTg:
* [wpyog Atoaldkng, NékTopacg MNoAutexveiou Kpntng
* Gaidwv KaAgpdoyAou, 21éAexog tng Tpamelag the EAAGSag

* [awvng Moupuoupng, AvarmAnpwrns lMNpuravng, Anuokpiteio
lMavemmioriuio ©pdkng

* [awvng MNammadomroulog, AicuBuvwy 20uBouiog Attica Ventures,
lMpdedpog Hellenic Venture Capital Association Ventures

lMapouciaon tou BiBAiou Twv Kwvaravrivou Zorrouvidn Kai Nwpyou
ATO00AGKN "ATTAEC OIKOVOUIKES AOYIKES avadidTaéns Kal avakauwns tnS
olkovouiag Kal Twv eTmixeipnocwv”, Ekdooeis KAeidapibuog, 2013

2Aapparo, 21 Askeuppiov 2013

09:00 - 09:30 Eyypa@ég ZuvEdpwy

09:30 - 11:00 5n Zuvedpia

AYOpPEG EVEPYEIAG KAI EPTTOPEUPATWY  TMpoedpeliwv: KwoTag
AvpiocotToulog (ESCP Europe Business School)

Measuring the efficiency of energy-intensive industries across
26 EU countries

2uyypaepeis: cwpyia Makpidou, KwoTtag AvopioadrrouAog, MixaAng
Aouutrog, Kwvoravrivog Zotrouvidng
lMapouoiaomg: cwpyia Makpidou

Evaluation of externalities in ports

Zuyypaeeic: Kworag AvopioaormouAog, Kwvaravrivog Zotrouvidng,
AAeéavopa Mapaykoyiavvn, 2upog lMNamrasuBuuiou
lMapouaoiaomg: AAeéavdpa Mapaykoyidvvn

Regression tree model vs markov regime switching : A
comparison for electricity spot price modelling and forecasting

Zuyypaepeic: Ayyedog ApuevdrloyAou, ApioTeidng ZauITag
lMapouoiaomg: AyyeAogc Apuevar{oyAou

Comparison of neuro fuzzy logic and neural networks in natural
gas imports

2uyypaegeic: 2Zopia Evayyedia lwavvou, ewpyiog ATOaAGknNS

lMapouoiaomg: >ogia Evayyelia lwdvwou

Is macroeconomic stability a factor of market efficiency? : The
Eurozone case

2uyypaeeig: Prokopios Karadimos, Charalampos Bilas
lMapouoiaorég: Prokopios Karadimos



11:00 - 11:30 Bpdpeuon Kadnynti Ztavupou OwHadAKn

O£éua ouiNiag

Néa Avarrruén tng EAMnvikng KepaAaiayopag: Ouroria n MpokAnon;

11:30 - 11:45 AldAgippa
11:45 - 13:45 2TPOYYUAO Tpatréd: Il

MpooTITIKEG Kal HEANOV... TNG EAMNVIKAG OIKOVOIOG
ZuvToVvIoTAG: MNavayiwrng Mmatoapiodkng, AVOOUYKPOTNOIG
OuiAntg:

* 2T1aikoupag Xprorog, AvamAnpwrig Ymoupyds OIKoVouIKwYy,
BouAegurn¢ ®6iwridog

» ArrooroAidng Noukdag, Aiknyopog, mp. AviiTTpoedpog BouAng, Yo.
Eb6vikng Auuvag - BouAsuthig

» Mmoupavrdc Anuntpiog, Kabnyntin¢ Management oro OiKovouiko
lNMavemiorruio ABnvwyv

» TowAng Zwng, ApXICUVIAKTNS TS Epnuepidag To Brua
» Z—evopuwyv Bepyivng, Aioikntig OFA

» Mraroapiodkng Navayiwrng, Oikovouikos avaAuTric-
ETTIXEIPNUATIKOS TUUBOUAOS

13:45 -14:15 Medpa
14:15 -16:15 6n Zuvedpia

XPNUATOOIKOVOUIKEG AYOPEG OTNV TTEPIODO TNG Kpiong
Mpoedpelwv: Z1TUpog 21mUpou (Oikovouiko MavetTioTAuio ABnvv)

Credit rating changes in European countries during crisis:
Market reaction and information transfers

2uyypaeeig: Spyros |. Spyrou, Zetta Pantou
lMapouoiaomg: Zetta Pantou

A View of Modern Bank Marketing in the Light of the Current
Crisis: A Cross-Country Comparison

2uyypaeeig: Chrysanthi K. Balomenou, Amalia G. Akriviadi

lMapouaoiaomg: Chrysanthi K. Balomenou

Foreign direct investment inflows: Evidence from four highly
distressed European economies



Zuyypaepeic: Fotini Economou, Christis Hassapis
lMapouaoiaomg: Fotini Economou

Ex-ante estimates of market risk premium implied from
physical and risk-neutral distributions

2uyypaepeic: Nwpyog Xarauavddpng, MNwpyog-HAiag Zkiaddg,
Newvidag PoutroAng
lMapouaoiaomg: Nwpyos-HAiag 2kiaddg

Measuring systemic risk in the European banking sector: A
Copula CoVaR approach
2uyypaeeic: Emmanouil Karimalis, Nikos Nomikos

lMapouoiaomg: Emmanouil Karimalis

Management accounting change from a hybrid institutional and
managerial perspective

2uyypaegeic: Epameinondas Katsikas
lMapouoiaom¢: Epameinondas Katsikas
Creditor moral hazard during EMU debt crisis.

2uyypaeeig: Theodoros D. Bratis, Nikiforos T. Laopodis, Georgios P.
Kouretas

lMapouoiaomg: Theodoros D. Bratis

16:15 -16:30 AldAgippa

16:30 - 18:15 7n Zuvedpia

AvaAuon Twv €MOOCEWYV ETTIXEIPACEWYV KAl OPYAVICHWYV
Mpoedpeuwv: XpucoBaAdving Maydawng (Oikovouiké MNavetTioTruio
Kprmng)
Audit fees and financial distress during financial crisis
2uyypaepeic: Maria Kyriakou, Augustinos Dimitras
lMapouoiaomg: Maria Kyriak ou
Corporate liquidity and dividend policy under uncertainty
2uyypaepeic: Nicos Koussis, Spiros Martzoukos, Lenos Trigeorgis
lMapouaoiaomg: Nicos Koussis
The financial and operating performance of newly listed firms

2uyypaepeig: Efstratios Livanis, lordanis Eleftheriadis, Konstantinos
lliadis
lMapouoiaomg: Konstantinos lliadis

A comparison of classification techniques for the prediction of
securities class actions

Zuyypaeeic: Kwvaravrivog Zomouvidng, BaoiAikn MmrdAa, @wriog
lNaciovpag



18:15 - 20:30

20:30

lMapouoiaomg: BaoiAikn MraAa

2UYKPITIKFA XPNHOTOOIKOVOUIKT) agloAdynon avwvUuwy
etaipeiwV (A.E.) pe £€dpa Vv Kpnm

Zuyypaegeic: Kwvoravrivog Zomouviong, Nwpyog Mmaoupdkng,
Anunrpiog NikAng
TMapouoiaomg: Anuntpiog NikAng

Mia TToAukprmpia peBodoAoyia yia TNV TTPORBAEWN EI0NYUEVWV
ETAIPEIWV OE KABEOTWG ETTITAPNONG KAl AVACTOANG

2uyypaeceic: XpuoofaAdaving Mayavng, MevéAaog Tdoiou, lwavvng
Xelpakng, Kwvoravrivog Zotrouvidng
TMapouoiaomg: McvéAaog Taoiou, lwdwng Xeipdkng

Evidence on the need for business collaboration to improve
competitiveness in Crete

2uyypaeeig: Michael Katharakis, Constantin Zopounidis
lMapouoiaorég: Michael Katharakis

21poYYUAOS Tpatréd lli

Opyaviouoi TotmkAg Autodioiknong: MNapouoa katdoTtaon Kail
TTPOOTITIKEG
ZUVTOVIOTAG: 2TéAI0G lwawou, NauTEUTTOPIKN

OuiAntég:

* Jjuog Aavindidng, Anuapxog NedmmoAng — 2ukewyv, NMpoedpog TS
lNepigepeiaknc Evwong Anuwv Kevipikng Makedoviag & Npoedpog ne
Emitporrric Koivwviknig MNoAitikng AMnAsyying & AmaoxoAnong tng
KEAE

* PaMng Mkékag, AiddkTwp Olkovouikwyv tng Tormikng Aurodioiknong,
ArguBuvwy 20uBoudog tne EAAnvikn¢ Etaipiag TotTikAg Avamruéng Kai
Aurodioiknong (E.E.T.A.A. A.E.).

» Anuntpdc Auyouarivog, Ermmikoupo¢ KaBnyntri¢c EAAnvikou AvoikTou
lNaverrioTnuiou

* lwdvvou 21éAIog, Anuoaioypd@og E@nuepidas NauteutTopikng

* JKOUAGKn¢ Eupavounl, Anuapyxog Xaviwv, téws AvamAnpwrig
Ytroupyog Yyeiag

» Ap lMNamrakwvaoravrric lNwpyog, Fevikds AieuBuving Néag TnAedpaong
Xaviwv

lNapouaiaon tou LiBAiou Twv ewpyiou ApBavitn, XpuooBaAdvrn
Fayavn kai Kwvortavrivou Zotrouvidn ue TitAo "Xpnuarooikovouikn Kai
Noyiotikh lNpooéyyian Tou MerappuBuiaTikou lNAaigiou Twv OTA amd
11I¢ EK600¢€Ic KAsiddpiBuog, 2013.

KAegiolpo Zuvedpiou



