9th National Conference

2018

21-22

DECEMBER
2018

F.E.B.S.

FINANCIAL ENGINEERING
AND BANKING SOCIETY



F.E.B.S.

FINANCIAL ENGINEERING
AND BANKING SOCIETY

MnRvupa ané Tov npoedpo Tng EEXMT

Me peydAn xapd oag kalwoopiloupe oto 90 EBvikd Zuvédpio Tng Emiotnuovikric Etaipeiag
XpnuatooikovoulkAg Mnxavikig kai Tpanedikig (EEXMT). To EBviké Zuvédpio Tng EEXMT anotelei
nAéov évav Beoud nou xpovid pe Tn xpovid aveBdadel Tov Nrxn o evTUNWOCIAKA €nineda yia Ta eAANVIKA
enoTnuUoVvikd dedopugva.

H EEXMT 18puUBnke 10 2010. To AekéufBpio Tou 2010 npaypaTtonoi®nke otnv ABriva 1o 1o EOvIikd Zuvédpio
NG €TAIpEiag kal akoAouBnoe Tov loUAio Tou 2011 To 1o AigBvég ZuvEdpio To onoio npayuaTonoifdnke oTa
Xavid. And té1e n EEXMT éxel emtUxel pia avodikh napoucia otnv EAAGSa kal To eEwTepikd, HEow Twv
eBVIKQOV Kal d1EBvV®V cuvedpiwv Nou SIoPYAVAOVEL.

‘Onwg KABe xpdvo, 1ol Kal PETOG, To EOVIKS Zuvedpio Tng EEXMT AauBdvel xwpa Tnv TeAeuTtaia eBdopdda
npiv Ta XpiotoUyevva otnv ABrjva kai €xel nAéov kabigpwBei wg éva onuavTikd akadnuaikd yeyovog oTo
XWPO TNG XPNMUATOOIKOVOUIKAG Kal Tpanelikng otnv EAAAda, divovTag Tnv eukaipia yia cuvAvtnon Twv
EAAvwv akadnuaikov and Ta naveniotipia Tng EAAGSoG kai Tou eEwTepikoU.

Madi pe Tnv OpyavwTikr EmTponr éxoupe epyacTei okAnpd via va diac®alicoupes TNV eNITuxia autou Tou
>uvedpiou. Me 181aiTepn xapd cupnepiAdBape 70 gpyacieg oto TEAIKS npdypauua. A&idel va onueiwOei Ot
0 apiBudg autdg eivar yia dAAN pia xpovid 1diaitepa uPnAdg kail autd pag yepidel duvaun kai aiciodo&ia yia
TNV enituxia Tou Xuvedpiou kal dowv Ba akoAoubricouv oTo PEANOV.

MapdAAnAa pe To MAoUcIo MPAypAPUd €PYACIY, To MNpdypauua Tou Xuvedpiou nepidaufdaver duo
OTPOYYUAd Tpanédia, ota onoia éxoupe TN xapd va @ido&evoupe SIAKEKPINEVOUG aKAdNUATKOUG EPEUVNTEG
KAl EMIXEIPNUATIKA OTEAEXN.

TéNog, oTn didpkeia cou Tuvedpiou Ba anoveunBei 1o etriocio Bpafeio Tng EEXMT yia Tto 2018. To Bpafeio
auTé anovéueTal og dIakekpIPEvous EANNVEG EMNICTAPOVEG NMNOU €XOUV GNUAVTIKI CUVEIOPOPA oTo Nedio TNG
XPNMATOOIKOVOUIKAG enioTAUNG. MNa 1o 2018, To XupufBoUAio Tng EEXMT opdpwva anopdoice va danoveiyel
10 Bpafeio otov KaBnyntry HAia TZaBaAr.

Eipaote B€Raiol 6T dAol o1 cuppeTéxovTeg Ba anolaloouv To NAOUGCIO ENICTAMOVIKO HEPOG TOU cuvedpPiou
kal Ba Bpoulve xproIUeG VEEG IBEEC yIa TNV TPEXOUOA Kal TIG UEANOVTIKEG €peuveég Toug. IdiaiTepeg
£UXAPIOTIEG OE OAOUG YIa TNV NApouciacn Kal CUPPETOXH oag oTo 90 EOvIkS Zuvédpio TG EnicTnuovikAg
ETaipeiag XpnuaTtooikovouikAg Mnxavikig kal TpanelikAg.

Ka®nyntrig KwvoTavTtivog Zonouvidng
Mpdedpog EEXMT




9 0 Xuvedplo

Emotnpovikng Etaipiag¢ Xpnpuatooltkovoukng
Mnxavikng kat Tparne{ikng

A&16TIOI ZUvedpol, AyannToi ZuvAadeAgol,

Me peydAn xapd oag kaAwoopiloupue oTo 90 cuvedplio TnNG EnioTnuovikig ETaipeiag XpnuaToolkovopikAng Mnxavikig
kal Tpaneldikig (EEXMT) nou J&lopyavaveTtal and To TuhRpa AoyIoTIKAG KAl XpnNUATOOIKOVOUIKAG Tou
OikovouikoU MavenioTnuiou ABnvwyV Pe To EpyacTriplo ZuunepipopIkAg XpNUATOOIKOVOUIKAG Tou OIKOVOUIKOU
MavenioTnuiou ABnNVAV.

Ma AAAn pia xpovid 1o €0vikd cuveédpio TNG EEXMT ouyKevTp®vel £€va onuavTiké apiBud epeuvnTIK®OV EPYACINV
(70 napouocidoelg). To yeyovog auTo KaTtadelkvUel TRV KaBIEpwaon Tou cuvedpiou auToU oTnV akadnuaikn KoivoTnTa

TNG XWPAG PaAg.

Baoikry pépipva tou g0vikoU ocuvedpiou anoTelei KABe £€To¢ n dnuioupyia oTPoyyUA®Y Tpanelidv. LTOXO0G TwWV
Tpanedidv eivar n nAnpo@dpnon os onuavTtikd Bguata Tng XpnuatooikovouikAg kail Tpanedikig aAAd kal n
avtallayr] andPewyv TV HEA®Y TNG akadnuaikAg KoIvoTNTAg Kal Twv eEEISIKEUPEVWY OTEAEXWV TNG ayopds. Q¢
MEAN Tou npoedpeiou Oa BéNape va suxaploTiooupe OAa Ta PEAN TWV OTPOYYUA®V Tpanedikv nou dEXTNKAV va
AaBouv pépog ota oTpoyyuAd Tpanédia Napd TO ACPUKTIKO NPOYPAPPA TOUG.

O1 gpyaocieg nou Oa AdBouv pépog oTOo OUVEDPIO KaAUnTouv €va euplU @dopa Oegudtwy, and tpanedikd,
XPNUATOOIKOVOUIKG, dnuociovouikd, avanTtu&iakd, pubuioTikd nAaioia kai dAa O€uata €18ikoU Kal YeVIKOU
evOIAPEPOVTOG TNG XPNHATOOIKOVOUIKAG.

Q¢ péAn Tou Mpoedpeiou Ba BElape va guxapioTHOOUPE TA PEAN TNG OPYAVWTIKAG €MNITPOMAG Tou TUAuATog
AOYIOTIKAG Kal XpNUATOOIKOVOUIKAG Tou OikovouikoU MNavenioTnuiou ABnv@y Kal TNV €MNICTAPOVIKN ENITPOMNK TOU
ouvedpiou. TENog, euxaploToUpe Bepud Toug xopnyoug Tou cuvedpiou yia Tnv oTAPIEN auThg TG npoondBeiag.
Me ekTiynon,

To Mposdpeio Tou Zuvedpiou

XpuocofaAdvtng Faydvng
Av. Kabnyntrig, Turjua Oikovouikwv Eniotnudy, MNMaveniotriuio Kpntng

Fewpylog AeAeddkng
En. Kabnyntrig, Tunua AoyioTikrG Kal XpnuaTtooikovouikng, Oikovouikd Maveniotriuio ABnvav

Znupog Znupou
KabBnyntrig, Turiua AoyioTikriG kKai Xpnuatoolkovouikng, Oikovouiko MavenmoTtriuio ABnvayv

Avdpiavog ToeKpEKOG
Av. Kabnyntnig, Tunua AoyioTIKAG Kal XpnuUaTooikovoulknig, Oikovouikd Maveniotriuio ABnvav



ZuvonTiko Mpoypaupa Zuvedpiou

Mapaockeun, 21 AskepBpiouv 2018

Zapparo, 22 Askepfpiou 2018

08:30 - 09:30
Eyypagpécg ZuvédSpwv

09:30 - 09:45

‘Evap&n Zuvedpiou

XaipeTiopég ané 1o Mpoedpeio Tou Zuvedpiou
XaipeTiop6g MpuTtavikdv Apxov

Augi0éatpo Avtwvidadou

09:45 - 11:15
1n Zuvedpia - 2n Zuvedpia - 3n Zuvedpia

1. Ayopég Xpripatog & Kepalaiou |

AiBouca noAAanA®Vv xpRoewv apPiOedTpou Avtwviddou
2. Avahuon & Alaxeipion Kivduvwy Tpanelikwv
I0pupdTV | Aidouca A32

3. AvdAuon & Alaxeipion Kivduvwv Tpanelikov
I0pupdTv Il Apgi8éatpo Avtwviddou

11:15 - 11:30
AidAsippa Kagpég

11:30 - 12:15

Bpdfeuon = OpiAia TIHOHEVOU Apgifatpo Avtwviddou

12:15 - 14:15
Z1poyyulé Tpanéds I: Tdoeig kal MpokARoEIg TNG

EAAnvikrig Oikovopiag: Me ta Mdria ZTpauyuéva oTo

MéAov Appiféatpo Avtwviddou

14:15 - 15:15
MeGpa

15:15 - 16:45
4n Xuvedpia - 5n Zuvedpia - 6n Zuvedpia

4. Kepalaiakn AidpOpwon & Eidikd OuaTta
XPNUATOOIKOVOUIKAG Apgiféatpo Avtwviddou

5. Ayopég Evépyeiag

AiBouca noAAanA®Vv xpRoewv apPiOedTpou Avtwviddou
6. Ayopécg Evépyeiag & EvallakTikég Engvdioeig
AiBouca A32

16:45 - 17:00
AidAsippa KagpEég

17:00 - 18:30
7n Zuvedpia - 8n Zuvedpia - 9n Zuvedpia

7. Aigbvric XpnuatoniotwTikh Kpion & NopiouaTiki
MoMITIKy Augi8éaTpo AvTwviaSou

8. EvaA\akTIkEG EnevdUoeig-ZupunepipopIkn
XpnHaTooIKoVOoUIKA

AiBouca noAAanA®Vv xpRoewv apPiOedTpou Avtwviddou
9. EAeykTIKA-AoyIoTikEG KaTtaoTdoeig AiBouca A24

21:00 - 23:30
Acinvo

08:30 - 09:00
Eyypagég Zuvédpwv

09:00 - 10:30
10n Zuvedpia - 11In Zuvedpia - 12n Zuvedpia

10. Ayopég XpriuaTtog & KegpaAaiou Il

Ap@i0éaTtpo Avtwviddou

11. XpnuaTtoolkovouik Twv Enixeipnoswyv

AiBouca noAAanAav XpHoewv au@pifedTpou Avtwviddou
12. Ayopég XpripaTtog & Kepalaiou I

10:30 - 10:45
AildAsippa - Kagég

10:45 - 12:15
13n Zuvedpia - 14n Zuvedpia - 15n Zuvedpia

13. Ayopég XpripaTtog & Kegpalaiou-AnoTiunon
Ap@i0éaTtpo Avtwviddou
14. PeuoTdTnTa & ENidoon Tpaneldikwv 1dpupdTwv

15. Zupnepipopikry XpNUATOOIKOVOUIKH-
Kepalalayopég Aiouca noAAanA®v XpHRGEWV

augpifedrpou Avrwviddou

12:15 - 12:30
AildAsippa - Kagég

12:30 - 14:30

ZTpoyyuAé Tpanéd ll: Epsuva-Anpoocieloelg: Tdoelg,

B£uaTa Kal NPoKARCEIG
Ap@i0éaTtpo Avtwviddou

14:30 - 15:30
Fevpa

15:30 - 17:00
16n Zuvedpia - 17n Zuvedpia - 18n Zuvedpia

16. ZupBdoeig AvtioTdBpiong MioTwTikoU Kivduvou
& AikaiwpaTa MNpoaipeong Augiféatpo Avtwviddou
17. Ayopécg Xprjuatog & KepaAaiou IV

AiBouca noAAanA&v XpHoewv au@pifedTpou Avtwviddou
18. Brexit & EIdIkd ©€uaTta XpnuaToOIKOVOUIKAG

17:00 - 17:30
KAciocipgo Zuvedpiou
Ap@i0éaTtpo Avtwviddou




NMapaokeun, 21 AekeuBpiou 2018

® 08:30 - 09:30 Eyypagég Zuvédpwv

® 09:30 - 09:45 ‘Evap&n Zuvedpiou

XaipeTiopo¢ anoé 1o Mpoedpeio Tou Tuvedpiou
XaipeTiopog Mputavikov Apxwv

Appi0€éaTpo AvTtwviadou

XpuooBaAdvrng Faydavng, Turiua Oikovouikwy Emotnuawy, Maveniotriuio Kontng

Fewpylog AeAeddAKnG, Turua AoyioTikhG Kal XpnuaToolkovouikng, Oikovouikd MavenioTriuio ABnvdyv
Znopog Znupou, Turjua AoyioTiKhG Kal XpnuaTooikovouiknig, Oikovouikd MavenioTriuio ABnvdv
Avdpiavég Toekpékog, Turiua AoyioTIKhG Kal XpnuaTooikovouikrig, Oikovouiké Mavemniotriuio ABnvav

® 09:45-11:15 1n Zuvedpia - 2n Zuvedpia - 3n Suvedpia

1. Ayopécg Xprijpatog & Kegalaiou |

AiBouca noAAanAwv xprioewv Augpifsdrpou Avrwviddou

Mpoedpeuwv: Nektarios Aslanidis (Universitat Rovira i Virgili, Spain)

On the application of radial basis functions to yield curve estimation
>uyypaeic: Polychronis Manousopoulos (Bank of Greece), Michalis Michalopoulos (Bank of Greece)
MapouciaoTrig: Polychronis Manousopoulos (Bank of Greece)

How does fund and family size affect the performance of equity mutual funds globally?

Tuyypaeic: Timotheos Angelidis (University of Peloponnese), Vassilios Babalos (Technological Educational
Institute of Peloponnese), Michail Fessas (University of Peloponnese)

MapouociaoTrig: Michail Fessas (University of Peloponnese)

Economic uncertainty and stock market volatility prediction
Tuyypaeic: BaoiAikn Zkivrdn (Maveniotriuio MeAonovvrioou)
MapouciaoTric: BaciAiki Zkivrdn (Mavemniotriuio MeAonovvrioou)

Modeling cross correlation across major financial markets: a threshold approach
Juyypapeiq: Nektarios Aslanidis (Universitat Rovira i Virgili, Spain), Oscar Martinez (Universitat Rovira i Virgili,
Spain) NapouciacTtig: Nektarios Aslanidis (Universitat Rovira i Virgili, Spain)

2. AvdAuon & Aiaxeipion Kivéuvwv Tpane{ikov 1dpupdtwy |

AiBouca A32

Mpoedpevwv: Michalis Doumpos (Technical University of Crete)

The expected impact of IFRS 9 on the greek banking sector’s financial performance: theoretical considerations
and insights

Zuyypapeic: Medpylog Boucivdag (EOvikd Metadfio MNMoAuTexveio), Aéonoiva NTdikou (EOvikS kal KanodioTpiakd
lMavenioTtriuio ABnvawv), AnuRTpiog Kaivoupyilog (EOvikS kai KanodioTpiakd Maveniotriuio ABnvav)

MapouciaocThg: Aéonoiva NTdikou (EOvikd kal KanodioTpiakd MNavenioTruio ABnvayv)

Fraud and corruption incidents within greek financial institutions. an empirical view

Juyypaeic: lwavvng @idog (M1davreio MNMaveniotriuio Koivwvikdv Kai MoAiTikev Eniotnudyv), MavayiodTng Znavog
(Mavrteio MavenioTtriuio Koivwvikwv kai MoAiTikwv Eniotnudv), EuayyeAia Mlannd (M1dvreio MNMaveniotriuio Koivwvikdy
kait MoAITik&dv Eniotnuawyv)



Credit card fraud detection on missing and big data
Tuyypaeic: Savas Papadopoulos (Bank of Greece)
MapouciaoTrig: Savas Papadopoulos (Bank of Greece)

Consumer credit behavioral scoring using local classification

>uyypaeic: Dimitris Nikolaidis (Technical University of Crete), Michalis Doumpos (Technical University of Crete),
Constantin Zopounidis (Technical University of Crete)

MapouciaoTrig: Dimitris Nikolaidis (Technical University of Crete)

3. AvdAuon & Ailaxeipion Kivduvwv Tpanelikwv Idpupatwv i

Appi10éaTtpo Avtwviddou

MNpoedpevwv: Helen Louri (Athens University of Economics and Business)

Non-performing loans: sorting the literature out, looking for policy choices

Tuyypapeic: KwvotavTtivog Aoidog (Kévtpo MpoypauuaTiopou kair Oikovouik®v Epeuvav (KEME)),
Znupidwv MewpyavtéAng (EOvikd KanodiaoTpiakd Maveniotriuio ABnvav)

MapouciaoTrig: KwveTtavrivog Aoidog (Kévtpo MpoypappaTtiopou kai Oikovouikwy Epguvayv (KEME)),

Economic policy uncertainty and the short and long term liquidity needs of us bank holding companies
>uyypaeig: Ekaterini Panopoulou (University of Kent), Andromachi Papachristopoulou (University of Kent)
MapouciaoTrig: Andromachi Papachristopoulou (University of Kent)

Investigating the impact of the “total loss absorbing capacity” on the too-big-to-fail status of global
systemically important banks

Tuyypaeic: Petros Arvanitis (Athens University of Economics and Business), Konstantinos Drakos (Athens
University of Economics and Business) NapouciacTrq: Petros Arvanitis (Athens University of Economics and
Business)

Bank competition, concentration and NPLs in the euro area: A GMM approach

Tuyypaeic: Maria Karadima (Athens University of Economics and Business), Helen Louri (Athens University of
Economics and Business) MapouoiacTriq: Helen Louri (Athens University of Economics and Business)

® 1:15-11:30 ArdAsippa Kapég
® 11:30-12:15 BpdBcuon - OpiAia Tipdpevou

Appi10éaTtpo Avtwviddou

BpdBeuon kabnyntry HAia TdaBaln, Turiua Oikovouiknic Emotriung, Oikovouikd Maveniotriuio ABnvav

Oépa Opidiag: Predicting Loan Defaults

® 12:15 - 14:15 ZTpoyyuAod Tpanéd I:
Tdoeig ka1 MpokAfoeig TnG EAAnvIKAG Oikovopiag: Me Ta pdaTia
oTpaupéva oTo HEAAoV

Appi10éaTtpo Avtwviddou

TuvToVvIoTAG: ZTalpog O@wpaddkng, Oudtiuog Kabnyntrig, EBvikd kai Kanodiotpiakd Maveniotriuio ABnvav
OuIANTEG:

Nikog BéTtTag, Kabnynrrig, Turiua Oikovouikri¢ Enotriung, Oikovouikd Maveniotriuio ABnvav & Mevikds Aieubuvrric IOBE
ApioTog Ao&1ddng, Partner at Big Pi Ventures

HAiag Aekkég, Enikepalric Oikovouiknic AvdAuong kai EnevduTikic Ztpatnyikric tng Tpdnelag Meipaiwdg

Nérpog TdavveTdkng, AvanAnpwTrc AieuBivwy X0uBoudog, Mevikdg AisuBuvTric Oikovouikwy, MOTOP OIA (EAAAL)
Nikog Xp16T080UAAKNG, KaBnyntrig, Turiua Aigbvav kai Eupwnaikwv OIkovouikwv Znoudawy, OIKoVouIKS
MavemoTriuio ABnvdv kai 1. Ynoupyds OIKOVOUIKWY



® 14:15-15:15 redpa

® 15:15 - 16:45 4n Zuvedpia - 5n Zuvedpia - 6n Zuvedpia

4. Kepalaiakn AiapOpwon & Eidika Oépata XpnUAaTooIKOVOHIKAG

Appi10éaTpo AvTwviadou

Mpoedpevwv: ABavdciog Enickonog (Oikovouikd MavenioTriuio ABnvav)

Capital structures of US market Firms and its determinants during different macroeconomic states and
various leverage levels

Tuyypaopeic: ABavdoiog Toaykavog (MTaveniotiuio MNMartpwv), HAiag ZaAatdg (Maveniotriuio MaTtpdyv),
KwvoTtavrivog MkiAAag (Maveniotruio Matpwyv), Fedpyilog NMénnag (EAANVIkS AvoikTd [MavenioTriuio)
MapouciaoTrig: HAiag ZaAatdg (MNavenorriuio Matpwv)

The effect of buyer’s network of outside options in the bargaining outcome. Empirical evidence from the

UK residential market

Tuyypaeic: Mavayiotng NeTprg (EOvikS kar KanodioTpiakd MavenioTriuio ABnvav), MFewpylog Adtong (EOVIKS kai
KanodioTtpiakd Maveniotriuio ABnvav), Mavayi®dtng AAeEAkng (EOvikd kar KanodioTpiakd MavenioTriuio ABnvdv)
MapouciacTrig: MavayikdTng MeTpig (EOVIkS kar KanodioTpiakd MavernioTriuio ABnvav)

Management practices and corporate capital structure

Tuyypapeic: ZTaupolAa Zappn ([ToAutexveio Kpritng), Fotios Pasiouras (Montpellier Business School, France),
XpuocofaAdvrtng Faydvng (Maveniotriuio Kpitng), KwvetavTivog Zonouvidng (MoAutexveio Kpritng & Audencia
Business School) MapouciacTig: ZTaupoUAa Zappn ([ToAutexveio Kprtng)

Further evidence on the barrier options model of corporate security valuation
Tuyypaopeic: ABavdoiog Eniokonog (Oikovouikd MavenioTriuio ABnvav), MFewpyiog AeAeddakng
(Oikovouikd MavemoTriuio ABnvawyv) MapouciacThg: ABavdciog Enickonog (Oikovouikd lMavenioTtriuio ABnvawy)

5. Ayopég Evépyeilag & EvaAlakTikéG Enevduoeig

Aifouca A32

Mpoedpevwv: Evangelos Grigoroudis (Technical University of Crete)

Combining energy price volatility forecasts
Tuyypaoeic: Stavroula Fameliti (University of Peloponnese), Vasiliki Skintzi (University of Peloponnese)
MapouciacTrig: Stavroula Fameliti (University of Peloponnese)

Operational risk events and spillovers in the energy sector: a literature review

Tuyypaeic: Zopia Kahaba (ApiocTtotéleio MavenioTriuio @ecoalovikng),

Kupiakn Koopidou (ApictotéAcio Maveniotriuio ©@ecoaiovikng), Mavayi®drtng Aévrng-Xapitog (ESCP Europe
Business School) MapouciacTrq: Zogia Kaha®d (ApicTotéAeio MavenioTriuio @scocaAovikng)

Multicriteria prediction modeling in the art market

>uyypaoeiq: Evangelos Grigoroudis (Technical University of Crete), Constantin Zopounidis (Technical University of
Crete), Laurent Noel (Audencia Business School), Emilios Galariotis (Audencia Business School)

MapouciaoTrig: Evangelos Grigoroudis (Technical University of Crete)



6. Ayopég Evépyeiag

Aifouca noAAanAwyv xproewv AugpifedTpou AvTwviddou

Mpoedpelwv: Anuntpiog Kaivoupyiog (EOvikd KanodiaoTpiakd MavenioTtriuio ABnvav)

The effects of oil price shocks on EU consumer sentiment

Tuyypaoeig: Styliani-Iris Krokida (Cyprus University of Technology, Cyprus Institute of Marketing),

Neophytos Lambertides (Cyprus University of Technology), Dimitris Tsouknidis (Cyprus University of Technology)
MapouciaoTrg: Styliani-Iris Krokida (Cyprus University of Technology, Cyprus Institute of Marketing)

Oil price uncertainty and the macroeconomy
Juyypaoeig: Athanasios Triantafyllou (University of Essex), Nikolaos Vlastakis (University of Essex), Neil Kellard
(University of Essex) MapouciaoTrig: Athanasios Triantafyllou (University of Essex)

Dynamic connectedness measures via MIDAS SVAR

Juyypapeic: Andrianos Tsekrekos (Athens University of Economics and Business), Konstantinos Vasileiadis (Athens
University of Economics and Business) NapouociaoTriq: Konstantinos Vasileiadis (Athens University of Economics
and Business)

Additive models for the prediction of corporate failures in the European energy sector

>uyypaoeig: Michalis Doumpos (Technical University of Crete), Constantin Zopounidis (Technical University of
Crete), Georgia Makridou (ESCP Europe Business School)

MapouaciaoTrg: Michalis Doumpos (Technical University of Crete)

16:45 - 17:00 AlGAcippa KapEég

17:00 - 18:30 7n Zuvedpia - 8n Zuvedpia - 9n Euvedpia

7. AieOvig XpnuatonioTwTikR Kpion & NopiopaTiki MoAITiki

Appi10€éaTtpo AvTwvidadou

Mpoedpelwv: Aewvidag PoundéAng (Oikovouikd Maveniotriuio ABnvav)

US unconventional monetary policy and risk tolerance in major currency markets

Juyypaoeig: Athanasios Fassas (Technological Educational Institute of Thessaly), Dimitrios Kenourgios (National
and Kapodistrian University of Athens), Papadamou Stephanos (University of Thessaly)

MapouciaoTrig: Athanasios Fassas (Technological Educational Institute of Thessaly)

The impact of the ECB monetary policy decisions on the systemicand non-systemic risk of the financial
istitutions of the eurozone during recent financial crisis

>uyypaopeig: Mardikoula Galani (Athens University of Economics and Business), Dimitrios Georgoutsos

(Athens University of Economics and Business) NapouciacTrig: Mardikoula Galani (Athens University of Economics
and Business)

Unconventional monetary policy and cross asset classes correlation dynamics

Juyypaopeic: Dimitrios Kenourgios (National and Kapodistrian University of Athens), Efthymios Roumpis (University
of the Aegean), loannis Tsakalos (National and Kapodistrian University of Athens & University of the Aegean)
MapouciaoTrg: loannis Tsakalos (National and Kapodistrian University of Athens & University of the Aegean)

Testing for the impact of economic freedom and asymmetric crisis effects on FDI inflows: The case of four
south european economies.

Zuyypapeic: DwTeiviy Olkovopou (KEvTpo lMpoypauuatiouou kal Oikovouikwyv Epeuvadv (KETIE))
MapouciaoThg: PwTelviy Olkovépou (KEvTpo lMpoypauuatiouou kai Oikovouikwv Epeuvadv (KETIE))



8. EvaAAakTikéG EnevdUoeIg-ZupunepIpopIKiy XpNHATOOIKOVOMIKNA

Aifouca noAAanAwv xproewv AugpifedTpou AvTwviddou

Mpoedpelwv: MFewpylog Xalapavddpng (Oikovoulkd MavenioTruio ABnvawv)

Investigating volatility transmission between bitcoin and ethereum returns

Juyypaoeic: Beneki Christina (Technological Institute of lonian Islands), Alexandros Koulis (Technical Institute of
lonian Islands), Nikolaos Kyriazis (University of Thessaly), Papadamou Stephanos (University of Thessaly)
MapouciaoTrg: Nikolaos Kyriazis (University of Thessaly)

Portfolio performance in cryptocurrency market

Juyypageic: AnunTtpiog Kwvetavtivonoulog (Maveniotruio MNatpdyv), Fewpydénoulog Avtwviog ([lavenioTriuio
Matpwyv), Nevrapdkn Kwv/va (Maveniorriuio Matpwv)

MapouciaocTrg: AnuRTtpiog KwveTtavtivénoulog (Maveniotriuio Natpdv)

An empirical analysis of herd behavior in the Greek stock market
Juyypapeic: MFecdpylog AeAeddkng (Oikovouikd lMNMaveniotriuio ABnvav), Mavayiktng ZapPidng (EAANvikS AvolkTd
lMaveniotruio) MapouciacThg: MavayidTng ZapRidng (EAAnvikS Avolktd MavenioTriuio)

Testing for herding in the cryptocurrency market
Juyypapeic: Avtevng MnaAAng (Oikovouikd Maveniotriuio ABnvayv), KwvetavTivog Apdkog (OIkovouiko
lMavenioTtriuio ABnvwv) MapouciacTng: AvTwvng MnaAAng (Oikovouikd MavenioTriuio ABnvav)

9. EAeykTIki-AoyioTIKEG KaTaoTdoeig

AiBouca A24

Mpoedpevwv: Augustinos Dimitras (Hellenic Open University)

Quantifying quality and performance of earnings through narrative disclosures in financial reports
Juyypapeic: Mavayikdtng MndAAag (T.E.I. Kontng), AAéEavdpog Mapepaldkng (T.E.I. Kporitng), BaciAikii-Mapia
MndaAAa (Ave&dptnTn Apxri Anuociwv Ecédwv), XpRoTog Agpovdkng (T.E.l. Kprtng)

An investigation of the pricing of audit services in US banking sector during financial crisis
Juyypaopeig: George Peppas (Hellenic Open University), Augustinos Dimitras (Hellenic Open University)
MapouciaoTrig: George Peppas (Hellenic Open University)

Successful ERP and audit quality
Juyypaopeig: Marilena Athanasaki (Hellenic Open University), Augustinos Dimitras (Hellenic Open University)
MapouciaoTrig: Marilena Athanasaki (Hellenic Open University)

Labeling firms' financial stability from auditors’ opinions: textual use of machine learning techniques

Juyypaoeig: Stelios Papadakis (Technological Educational Institute of Crete), Christos Lemonakis (Technological
Educational Institute of Crete), Alexandros Garefalakis (Technological Educational Institute of Crete)

® 21:00 - 23:30 Acinvo



ZaBparo, 22 NekeufBpiou 2018

@® 08:30 - 09:00 Eyypagéc Zuvédpav

® 09:00 - 10:30 10n Zuvedpia - 11n Euvedpia - 12n Zuvedpia

10. Ayopécg XpripaTtog & KegaAaiou Il

Appi0éartpo Avtwviadou

Mpoedpevwv: Emilios Galariotis (Audencial Business School)

High yield bond spread determinants: the case of shipping

Yuyypaeic: Michael Tsatsaronis (University of the Aegean), Dimitris Gavalas (University of the Aegean),
Theodore Syriopoulos (Univesity of the Aegean), Kleopatra Tzima (Univesity of the Aegean)
MapouociaoTrig: Michael Tsatsaronis (University of the Aegean)

Bayesian estimation of initial conditions in an infinite dimensional gaussian process with unknown

covariance operator

Tuyypaeic: Alexandros Pasiouras (National and Kapodistrian University of Athens), Apostolos Burnetas (National
and Kapodistrian University of Athens), Athanasios Yannacopoulos (Athens University of Economics and Business)
MapouociaoTric: Alexandros Pasiouras (National and Kapodistrian University of Athens)

Comparative evaluation of portfolio optimization models: the case of mutual funds
Tuyypaeic: Avraviog MavAou (MMoAutexveio Kpritng), MixdAng Aobunog ([ToAutexveio Kpritng)
MapouciaoTrig: Avtaviog Mavlou (MoAutexveio KpATng)

Cultural dimensions and momentum & style investing: international evidence

Zuyypapeic: Emilios Galariotis (Audencial Business School), Konstantinos Karagiannis (Audencial Business School),
Spyros Spyrou (Athens University of Economics and Business) NapouciaoTriq: Konstantinos Karagiannis (Audencia
Business School)

11. XpnuaTooikovolikn Twv EnixeipRoswyv

AiBouca noAAanA®wv XpRoEwWV AdpPIOedTpou AvTwvIddou

Mpoedpelwv: Owudg Xardnydyiog (lMaveniotriuio Makedoviag)

OQswpia IEpAPXNONG NNYRV XpNHATOSOTNONG KAl AVTICTAOUIONG OTIG EUPWNAIKEG XDPES UNG GUVORKEG HvhHOVikV
Tuyypaeic: Mewpylog Xardhivag (Maveniotriuio Makedoviag), Mapia MapkonouUAou ([Taveniotriuio Makedoviag),
Zupewv Nanaddnoulog (Maveniotripio Makedoviag) NapouciacThq: Fewpyiog Xatdhvag (MavenioTriuio
Makedoviag)

Avdantu&n véwv npoidvrwv kail a§ia Tng emixeipnong: eMNEIPIKNA HEAETN OTIG HHE TNG EUPWIDVNG
Tuyypapeic: Kwvotavtivog Avdpiakénoulog (TEI AuTtikric EAAGSacg)
MapouciaoTrig: Kwvetavrivog Avdpiakénoulog (TEI AuTikric EAAGSag)

ZUYKPITIKI) XPNHATOOIKOVOUIKE avAdAuon eEAANVIK®OV NAPAY®WYIKOV papuakofiopnxaviov: a§ioAéynon Kai
npoéPAsyn BiwoipéTnTag

Tuyypapeic: MéTpog ASn¢ (Maveniotriuio Aeukwoiag), XapikAeia AéyyAepn (MavenioTriuio Aeukwoiag),
Znopo¢ Penouong (MMaveniotriuio Asukwoiag) MapouciaoThg: XapikAsia AéyyAepn (MavenioTriuio Asukwoiag)

The effect of the cash conversion cycle on the z-scores of fresh milk industries in Greece
Zuyypapeic: Sophia Nema (Hellenic Open University), Katerina Lyroudi (Hellenic Open University),
Thomas Chatzigagios (University of Macedonia) MapouciaoTtrig: Sophia Nema (Hellenic Open University)



12. Ayopécg Xpripatog & KegaAaiou Il

AiBouca A22

Mpoedpelwv: Kuplakn Koopidou (ApicToTéAgio lNavenioTriuio @ecoaAovikng)

TpopokparTia Kdl ENINTWGCEIG OTNV KEpaAaiayopd
Juyypaopeig: KAgovikn Ntaxpipn (TEl ©scoaliag), Katerina Lyroudi (EAAnviké AvoikTd MavenioTrijio)
MapouaciaoTrg: KAeovikn NTaxpipn (TEI ©scoaliag)

Determinants of IPO delisting. Evidence from Athens stock exchange
Juyypaeic: lwavvng MavvoulAng (TE! Kpritng) NapouciacTig: lwdvvng MavvouAng (TEI KpAtng)

Support of local entrepreneurship after 10 years of depression: a Case Study of R.U. Serres, Central
Macedonia, Greece

Juyypageic: Mapidvln MaAiapn (Apictotéleio Maveniotriuio ©@eoccalovikng), Xpuocdvon MnaAwuévou (EPOKA
University), Zupetdv Zepdong (ApioToTéAeio MMavenioTriuio @eoocalovikng)

MapouciaoThg: XpuodvOn MnaAwpévou (EPOKA University)

H 1oTopikn €EEANIEN Kal 0 ONHEPIVEG POAOG TWV XPNHATICTNPIWV EHNOPEVNATWV oTd BaAkdvia
Juyypapeic: Kuplaki Koopidou (ApicToTéAcio Maveniotiuio ©ecocalovikng), BaciAeiog Mdpyapng (ApioToTEAgio
lMavenioTtriuio @scoaAovikng) MNapouciacTrg: BaciAelog Mdpyapng (ApioToTtéAcio MNavenioTriuio @scoaAovikng)

10:30 - 10:45 AldAcippa - Kagpég

10:45 - 12:15 13n Zuvedpia - 14n Zuvedpia - 15n Zuvedpia

13. Ayopécg Xpripatog & KegpaAaiou-AnoTipnon

Appi10€éaTpo AvTwvidadou

Mpoedpelwv: MavayidTng ApTikng ([laveniotruio MNeipaidg)

Accounting conservatism and corporate social responsibility

Tuyypapeic: Zepaiva AvayvwoTtonoUAou (ESCP Europe Business School), Avdpiavég Toskpékog (OIKOVOUIKO
Mavenotruio ABnvdv), Fewpylog BouAyapng (University of Warwick) MapouciaoTtrig: Avdpiavég ToekpEKog
(Oikovouikd lMavenioTruio ABnvawyv)

How do financial analysts implement the sum-of-the-parts (sotp) valuation framework?
Zuyypapeic: Fpnyopia XAwpouU (Athens University of Economics & Business), Efthimios Demirakos (Athens
University of Economics & Business) MapouciaoTtig: Fpnyopia XAwpou (Athens University of Economics & Business)

A new approach to explaining the balance sheet growth phenomenon

Zuyypapeic: MFepylog¢ Manavactacénoulog (TavenioTtriuio MNeipaiwg), Audia AlapavronoUAou
(MavenioTruio Meipaiwe), MavayidTng ApTikng (Maveniotriuio MNeipaiig)

MapouaciacTig: MavayikdTng ApTikng (lMaveniotriuio MNeipaidg)

14. PeuotéTnTta & Enidoon Tpane{ikwv 1dpupdatwv

AiBouca A22

Mpoedpevwv: Dimitrios Georgoutsos (Athens University of Economics and Business)

CAMELS and banking sector performance in Greece
Juyypapeic: MéTpog Adng (Maveniotriuio Aeukwaoiag), Znipog Penovong (MlavenioTriuio Asukwaoiag)
MapouciacTAg: Znipog Penolong (MlavenioTriuio Asukwaoiag)



The impact of board diversity on non-performing loans: evidence from European countries
>uyypaeic: loannis Daniilidis (University of Crete), Chrysovalantis Gaganis (University of Crete),
Fotios Pasiouras (Montpellier Business School)

MapouciaoTrig: loannis Daniilidis (University of Crete)

Green versus non-green banks: a differences-in-differences CAMEL-based approach
Tuyypaeic: lwdvvng Malavdpdkng (Oikovouikd Maverniotriuio ABnvav), KwvoTtavTivog Apdkog
(O1kovouikd MavemoTtriuio ABnvayv) MapouciacTrg: lwdvvng MaAavdpdkng (Oikovouikd MavenioTtriuio ABnvayv)

Does local finance affect economic mobility? Evidence from the United States

Tuyypaeic: Sotiris Kampanelis (University of Saint Andrews), Daniel Oto-Peralias (Universidad Pablo de Olavide),
Dimitris K. Chronopoulos (University of Saint Andrews), John O.S. Wilson (University of Saint Andrews)
MapouciaoTrig: Sotiris Kampanelis (University of Saint Andrews)

15. Zupnepipopikn XpnuaTtooikovolikn-KepaAaiayopég

Aifouca noAAanA®v XpRoEwV dpPIOedTpou AVTwVIddou

MNpoedpevwv: Dionisis Philippas (ESSCA School of Management)

Market risk assessment: evidence from packaged retail and insurance-based investment products
Tuyypaeic: Athanasios Kokoris (Alpha Bank), Fragiskos Archontakis (International Hellenic University), Christos
Grose (International Hellenic University) NMapouciaoTrg: Athanasios Kokoris (Alpha Bank)

Financial participation and network effects
Tuyypaeic: Kpiva Fpifa (Mavemortruio MeAonovviocou), NikéAaog MuAwvidng ([Taveniotriuio lwavvivwv)
MapouociaoTrig: Kpiva Mpifa (Maveniotriuio MeAonovvricou)

The predictions of bank merger targets and acquirers with textual analysis

Tuyypapeic: Anéotorog Karcapddog (Oikovouikd Maverniotriuio ABnvav), Fewpylog AeAeddkng (Oikovouikd
Mavemorriuio ABnvdv), lev AvdpouTtoénoulog (Oikovouikd Maveniotriuio ABnvayv), HAiag XaAkidng (Oikovouikd
Mavemorriuio ABnvdv), Eppavoull ®epyadidTng (Oikovouikd lMaveniotriuio ABnvayv)

MapouciaoTrig: AnéoTodog Katoagpdadog (Oikovouikd MavenioTriuio ABnvav)

Evaluating countries’ innovation potential: an international perspective

>uyypaeic: Dionisis Philippas (ESSCA School of Management), Panagiotis Tziogkidis (Plymouth Business
School), Alexandros Leontitsis (Dubai Data Establishment), Robin C. Sickles (Rice University)
MapouciaoTrig: Dionisis Philippas (ESSCA School of Management)

® 12:15 - 12:30 ArdAeippa - Kapég

® 12:30 - 14:30 ZTpoyyuAd Tpanéd ll:

‘Epeuva-Anpooietociq: Tdoeig, OépaTta Kal nPpoKARCEIG

Appi0éaTtpo Avtwviddou

YuvTovioTrg: PwTiog Maclolpag, Kabnyntrg, Montpellier Business School, France

OuIANTEG:

HAiag Kapayidvvng, Kabnynrrig, School of Business, George Washington University, USA

Mdav0og NTeARg, Kabnyntrig, Montpellier Business School, France

AvaoTtdoiog Senanadéag, Kabnynrrig, Turiua Aigbvayv kai Eupwnaikwv OIkovouikwv Znoudawy, OIKOVOUIKS
MavemoTriuio ABnvdv

EuBupiog Toiwvag, Kabnyntrig, Management School, Lancaster University, UK

Fkikag XapdouBeAng, Kabnyntrig, Turiua XpnuartooikovouikriG & Toanedikic AioiknTiknig, Maveniotriuio Meipaid¢



® 14:30 - 15:30 redpa

® 15:30 - 17:00 16n Zuvedpia - 17n Euvedpia — 18n Euvedpia

16. ZupBdocic AvtiotdOpiong MioTwTikoU Kivduvou & Aikaiwpara
Mpoaipeong

AppiI0éaTpo AvTwviadou

Mpoedpevwv: Spyros Pagratis (Athens University of Economics and Business)

Flights and contagion during the euro debt crisis: Evidence from the sovereign bond and CDS markets
Tuyypaeic: Fedpylog Mnaunivag (Maveniotriuio Makedoviag), @e6dwpog MavayiwTidng (MavenioTriuio
Makedoviag), MavayikdTng MoAiteidng (University of Sydney) MapouciacTrig: Mavayiktng MoAireidng (University of
Sydney)

The determinants of markets correlation and spillovers
Tuyypaeic: Wael Louhichi (ESSCA, School of Management)
MapouciacTrig: Wael Louhichi (ESSCA, School of Management)

Pricing and hedging in fractional volatility models
Tuyypaoeic: Alexandra Chronopoulou (University of lllinois at Urbana- Champaign)
MapouciacTrig: Alexandra Chronopoulou (University of lllinois at Urbana- Champaign)

Limits to arbitrage and CDS-bond dynamics around the financial crisis

Juyypapeic: Spyros Pagratis (Athens University of Economics and Business), George Chalamandaris (Athens
University of Economics and Business) MNapouciacTng: Spyros Pagratis (Athens University of Economics and
Business)

17. Ayopég Xpripartog & KegpaAaiou IV

AiBouca noAAanA®v xproewv apuPpifedTpou AvTwviadou

Mpoedpevwv: Alexia Ventouri (King’s Business School)

The effects of Board of Directors education on firms’ credit ratings

Juyypaoeic: Panagiota Papadimitri (Portsmouth Business School), Fotios Pasiouras (Montpellier Business School),
Menelaos Tasiou (Portsmouth Business School), Alexia Ventouri (King’s Business School)

MapouciacTrig: Menelaos Tasiou (Portsmouth Business School)

Predicting bond risk premia via sequential learning

>uyypapeic: Tomasz Dubiel-Teleszynski (London School of Economic), Konstantinos Kalogeropoulos

(London School of Economic), Nikolaos Karouzakis (University of Sussex Business School / ALBA Graduate Business
School) MapouciaoTrig: Nikolaos Karouzakis (University of Sussex Business School / ALBA Graduate Business
School)

Does the public’s perception on socio- environmental issues shape organization outcomes?

>uyypaoeic: Chrysovalantis Gaganis (University of Crete), Panagiota Papadimitri (Portsmouth Business School),
Fotios Pasiouras (Montpellier Business School), Alexia Ventouri (King’s Business School)

MapouciacTrig: Panagiota Papadimitri (Portsmouth Business School)



®

18. Brexit & Eid81kd Oépara XpnHaTOOIKOVOMIKAG

AiBouca A22

Mpoedpelwv: KwvoTtavrivog Apdkog (Oikovouikd Maveniotriuio ABnvawv)

Could BREXIT lead to a currency crisis? - Lessons from the UK financial markets
>uyypaoeig: Nikolaos Stoupos (University of Macedonia), Apostolos Kiohos (University of Macedonia)
MapouciaoTrg: Nikolaos Stoupos (University of Macedonia)

Trust as a determinant of purchase decisions in a dynamic online environment
Juyypapeic: EAévn AyyeAdkn ([ToAutexveio Kprtng), MixdAng Aoupunog (lToAutexveio Kortng),
KwvoTavTivog Zonouvidng ([ToAutexveio Kpontng) MNapouciacTrg: EAévn AyyeAdkn ([ToAutexveio Kpntng)

H enidpaocn Tou Brexit ota Tpaneikd HETOXIKA XapTopUAdKia oTo Hvwpévo BaciAeio
Juyypapeic: AnuiTpiog NikAnG (TE! AuTikric Makedoviag), lwdvvng MauAdkng (EAAnvikS Avoiktd MNavenioTriuio)
MapouciaocTig: AnunTpiog NikANG (TEI AuTikri¢ Makedoviag)

H enidpacn t™ng napéufaocng Tng Eupwnaiknig Kevrpikn¢ Tpdanelag (EKT) oTIC npoodoKieg TwV ENEVUTOV

Kdl 6TO HAKPOOIKOVOHIKG Kl XpNHATOOIKOVOUIKO nepIBdAAov Katd Tn SidpKeId TNG XPNHATONICTWTIKAG Kpiong
Juyypaopeic: Panagiota Makrichoriti (Athens University of Economics and Business), Spyros Spyrou (Athens
University of Economics and Business), lMapouciacTrig: Panagiota Makrichoriti (Athens University of Economics and
Business)

17:00 - 17:30 KAegioipo Zuvedpiou

Appi0€éaTpo AvTwviadou

XpuocofaAdvrtng Faydvng, Turjua Oikovouikwv Emiotnudvy, Mavenmotriuio Kentng
Fewpylog AeAeddAKnG, Turjua AoyioTikriG Kal Xpnuatoolkovouikng, Oikovouiko MavenioTriuio ABnvdyv
Znupog Znupou, Turiua AoyioTiKrG Kal XpnuaTtoolkovouikng, Oikovouikd Maveniotriuio ABnvav

Avdpiavog Toekpékog, Turjua AoyioTIKAG Kal XpnuaTooikovouiknig, Oikovouiko MavenioTriuio ABnvav
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