BIOT'PA®PIKO YHMEIQMA
Iwavvng A. Bevétng

IPOXQIIIKA XTOIXEIA
ETtwvupo : Bevémng
‘Ovopa : lwavvng
Email : ivenetis @ upatras.gr
AwevOuvon : [Mavemomuio IMatpwv, Tunua Owkovopkwv Emotnuwv,
[TavemiotnuiovmoAn, Plo, 26504
TnA: +30 2610962582
IotooeAida: https://www.econ.upatras.gr/person/venetis-ioannis/
Owoyevelakny 'Eyyapog pe éva mondi
KOTAcTAON:

ItpatiwTikéG  ExmAnpwpéveg, ikavotnta 1 (11), Mdiog 2002-IoVvAog 2003
UTIOY PEWOCELG:

TPEXOYXA OEXH

Mavemiotuo Matpwv

Iovv 2023 - : KaOnyntig oto [Mavemomuo Matpwv, Tunua Owovopikov ETotnuay,
['vwotikd Avtikeipevo «OkovopeTpio»

EAANViko6 Avowkto Ilavemiotuio
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[Mavemomuo. Mabnuo: AEO013 «Ilocotikég MéBoSow, o0TO TPOYPAUUN OTOULSWV
«Awoixnon Emiyelpnoewv kat Opyaviopwv (AEO)»

ITPOHI'OYMENEX OEXEIX

Mavemiotuio Matpwv
Avy 2013 - Iovv 2023: AvanAnpwtig Kadnyntg oto Mavemot)uo Matpwv, Tunpa
Owovopkwv Emompwyv, N'vwotikd Avtikeipevo «Okovopetpio»
Noe 2008 - IovA 2013. Movipog Entikovpog KaBnyntig oto lavemomjuio Matpwv,
Tunua  Owovoukwv  Emotnuwv, Tvwotikd Avtikeipevo

«Owovouetpla»
®ef 2005 - Okt 2008. Emikovpog KaOnyntg oto Mavemotmiuo Matpwv, Tujua
OKOVOULIK®V Emiot oy, I'vwotiko Avtikeipevo

«Owovouetpla»


https://www.econ.upatras.gr/person/venetis-ioannis/

Epsguvntg

Iav 2004 - ®gf 2005. Epsuvntg I’ BaBnidag oto KEIE (Kévtpo Mpoypappatiopov
kat Owovopkwv Epguvav)

Metadi8aktopikog Epsuvntiig

Amp 2000 - Mai 2002. Epsvvntikog Xuvepyatng, MetadiSaktopikd (Research
Associate, Post Doctoral position), Cardiff Business School. Amé tv 1n Ampuiiov
uexpt ™v 31n Maptiov epyaotnka o€ €va OLETEG EPELVNTIKO TIPOYPUUUA
xpnuatodotovpevo amd to ESRC, (European Social Research Council). To
mpdypappa eixe titdo: “Nonlinear Adjustment mechanisms and the asymmetric
impact of shocks” kattav pépog Tov evpvTEPOL Mpoypappatog Tov ESRC e titAo:
"UNDERSTANDING THE EVOLVING MACROECONOMY". Epyoddtng pov kot
eMPAETWV KabBNyntig Tou Tpoypaupatog Ntav o kabnyntig David Peel. To
oVUBOAdLd pou avavewbnke ylwx Vo emimAgov pnves (Ampidio kat Mawo 2002)
TapoTL eiya emotpePel otnv EAAGSa Yl va eKTTANPWOW TI§ OTPATIWTIKEG OV
vToxpewoels. H ouvoAkn epyacia pag yia to mpoypapua Aafe eEalpeTikn pveia
and to ESRC. T meplocdTEPEG TANPOPOPLEG TTAPAKAAW ETIKOLVWVIOTE PE TOV
kadnyn k. David Peel.

15 £tn vmmpeoia wg X.E.IT 6to EAAnviko Avowkto Ilavemotiuio

2003-2008, Tuvepyalopevo Exkmaidevtikd Ipoowmiké (X.E.I),
2009-2011, EAMnviké6 Avowktd [avemotmiuo. Mabnuo: AEO013
«[locoTtikég pebodow, oto MPoypappa oTovdwv «Aloiknon

2013-2017 Emyyeiprioewv kat Opyaviopwv (AEO)»

2017-2021 Yuvepyalopevo Exmaidsvtikd Ipoowmkd (X.E.I),
EAAnviké Avokto Mavemiotipio. MaBnuoa: AEO41 «Ayopég
Xpnuatog kat KepoaAaiov», oto mpoypappa omouvdwv
«Aoixnon Emiyelpnoewv kat Opyaviouwv (AEO)»

2IIOYAEX

1996-2000. University of Essex, Department of Economics, U.K, (ITavemiotiuio Essex,
Tujua Owovoutkawv, H.B.), Atdaktopiko Simiwpa otnv Otkovouikn
Emtiotqun, (Ph.D in Economics). TitAog Si8aktopiknc Statppng: «Keiueva
OXETIKA UE TNV EKTIUNON KAACUATIKA GUVOAOKANPWUEVWY CUGTHUATWV»
(Essays on the estimation of fractionally cointegrated systems). H Statpiffn

Hov vootnpixOnke emTvxws otig 15 Zemtepfpiov Tov 2000 oto London
School of Economics

1995-1996. University of Essex, Department of Economics, U.K, ([Tavemiotiuio Essex,
Tunpa Owovopkwv, H.B.), Metantuylako Aimiwpa Edikevong otnv
Owovopikn Emetiun, (MA in Economics), anovepnOnke pe Sitakpiom



1994-1995. University of Essex, Department of Economics, U.K, (ITavemiotipio Essex,

Tunua Owovouikwy, H.B.), Diploma otnv Owovouikr Emotun

1990-1994. Mavemomuio Makedoviag, Tunua Owovouk®v Emotnuov. Mtuyio

Owovoukwv Emotnquev pe Badbud (7/10). Ewoaywyq oto tuijua
Owovopkwv Emompwv: Zem 1990. OAokAnpwon omovdwv: lovv 1994

Dot TIKEG ALAKPLOELS

['a tig Stdaktopikés pov omovdég (Zem 1996 - Zem 1999) édafa epeuvnTiKn Kol
Sidaxtikn vrotpo@iag("Research and Teaching Studentship™) mov meplapfoave v
etola KaALYm twv Siddktpwyv (fee waiver) twv SL8AKTOPIKWOV OTIOVSWV ATO TO
[Tavemiotiuio Tov Essex

Ml TIG HETATTUXIOKEG MOV OTOULSEG Yyl TNV AmOKTINOoTN Tou Metamtuylakol
AumAwpatog Ewdikevong ota Owovoptkd (M.A in Economics, Zem 1995 - Xem1996)
Elafa emiong vmotpopia amaArayns KatafoAng Si8aktpwv amd to OKovVoulko
Tunua tov IMavemopiov tov Essex (vmotpoieg E.S.F, (European Social Fund
bursaries)

Mov amovepunOnke amnod to Mavemiotpio tov Essex, Tunipa Owovopikwy, to Bpafeio
"Leatherland Book Prize Award"” ywx tVv kaAvtepn teAwkn PBabuolroyia ota
UETATITUXLAKA TIPOYPAUUATA CTIOVSWV TOV TUNHATOS TNV akadnpaikn xpovid 1995-
1996

AIAAKTIKO EPT'O

Mavemiotuo Matpwyv, TPEXOV aKASUATKO £TOG
MMpomtTuXLaKO:

Owovopetpia (3° £€tog, Xelpepvo egdunvo, Yoxpewtiko)
Mabnpatika yia Owkovopodoyoug I (1° €tog, Xelpepvo e€dunvo, Yoxpewtiko)
Mabnuatika yia Owovoporoyoug II (1° £tog, Eapvo e€aunvo, Ymoxpewtikd)

Erasmus course “Applied Econometrics” (Eapwvd €€aunvo)

MeTantuxlako

e E@appoopévn Makpo-Owovopetpia (Applied Macro-econometrics), UTTOXPEWTIKO
nadnua 1ov gfaunvou. Mpdypappa Metamtuyliakwv Imovdwv «E@appoopévn
Owovopkny & Avaivon Aedopévwvy, Tunua Owovoulkwv Emommpwyv, Iav.
[Tatpwv.

Mavemiotuo Matpwv (Ladrpata mov £xmw S18ageL 6To TapeAbAIv)

MpomtuyLako



Mabnuatikn Owovopkn (Zem 2005 - Iovv 2011, 30 - 40 €tog, Eapwo eEaunvo,
Emtidoyng)
E@apuoopévn Owovopetpia (30 - 40 €tog, Eapwvo eaunvo, Emidoyng)

MeTamTUXLOKO:

Owovopetpla (Zem 2005 - XZem 2009)

Edikd Opata Owovopetpiag (Pef 2006 - Zem 2009)

EWdikd Opata loootikng Avaivong (Okt 2009- Iav 2011)
Avdavon Xpovooelpwv kat [pofArégeis (Pef 2010 - lovv 2011 )

Kata ™) Stapkela tov Metadidaktopitkov

Okt 2000 - Map 2002. Emkovpwkn d8dackaiia (Teaching associate),

Emyyetpnpatikn ZxoAn Cardiff. Emikovpikn SidackaAia o€ TpomTuXLlaKo eTimedo, (a)
E@apuoopéva Okovoulkd Kol PETATTUXLKO emimedo (a) Owovopetpia kat ()
YTmoAoylotikeg MéBodol (apopovoav tnv xpnon tov Microfit 4.0 oe petamtuxlako
emimedo)

Kata ™) Stapkela twv AtSakTtoptkwv EmTovdwv

Okt 1996 - Iovv 1999. Emkovpikn Si8ackadia (Teaching assistant), [Tavemiotiuio

tov Essex. Emikovpikn| SiSaokaAia @povtiotnplakol TUTOU Ue AVOT) AOKNOEWV CE
TPOTTUXLKO emimedo (20 €t10G¢) Twv pabnuatwv: (a) Mabnpatikd yuo
OwovopoAdyous () Owovopetpia (y) Mikpoowkovopikn Bewpla (pe éu@aon oty

Bewpla maryviwv). ZuvoAikd 360 wpeg SidaokaAing

AHMOZIEYZXEIX (ME AIAAIKAXIA KPIXHY)

1.

2.

Salamaliki P.K & Venetis I.A (2023). Fiscal Space and Policy Response to Financial
Crises: Market Access and Deficit Concerns. Open Economies Review,
https://rdcu.be/dhnAP

Venetis, I.A., & Ladas, A., (2023)._Co-movement and global factors in sovereign bond
vields. Bulletin of Applied Economics, 10(2), 17-45,
https://doi.org/10.47260/bae/1022 (Replication material including GlobalFactors

package)
Krimpas N.A & Salamaliki P.K & Venetis I.A (2021). Factor decomposition of
disaggregate inflation: the case of Greece. International Journal of Computational

Economics and Econometrics, Vol. 11, No. 1, 2021, 37-62, DOI:
10.1504/1JCEE.2021.111713

Lucchetti R. & Venetis LA (2020). A replication of “A quasi-maximum likelihood
approach for large, approximate dynamic factor models” (Review of Economics and



https://link.springer.com/article/10.1007/s11079-023-09724-7
https://link.springer.com/article/10.1007/s11079-023-09724-7
https://rdcu.be/dhnAP
https://riskmarket.co.uk/bae/journals-articles/issues/co-movement-and-global-factors-in-sovereign-bond-yields/
https://riskmarket.co.uk/bae/journals-articles/issues/co-movement-and-global-factors-in-sovereign-bond-yields/
https://doi.org/10.47260/bae/1022
https://drive.google.com/file/d/1yUeQQskQCLU8kEsvXJ4hXz_Q1WZEtuLO/view?usp=sharing
https://drive.google.com/file/d/1yUeQQskQCLU8kEsvXJ4hXz_Q1WZEtuLO/view?usp=sharing
https://www.inderscienceonline.com/doi/abs/10.1504/IJCEE.2021.111713
https://www.inderscienceonline.com/doi/abs/10.1504/IJCEE.2021.111713
http://dx.doi.org/10.5018/economics-ejournal.ja.2020-14
http://dx.doi.org/10.5018/economics-ejournal.ja.2020-14

Statistics, 2012). Economics: The Open-Access, Open-Assessment E-Journal, 14 (2020-
14), 1-14, DOI: 10.5018/economics-ejournal.ja.2020-14

5. Salamaliki P.K & Venetis LA (2019). Transmission chains of economic uncertainty on
macroeconomic activity: new empirical evidence. Macroeconomic Dynamics, Vol. 23,
Iss 8, December, 3355-3385

6. Venetis [.A & Salamaliki P.K (2015). Unit roots and trend breaks in the Greek labor
market. Journal of Economic Studies, Vol. 42, Iss 4, 641-658

7. Siakoulis V.G & Venetis LA (2015). On inter-arrival times of bond market extreme

events. An application to seven European markets. Journal of Economics and Finance,
Volume 39, Issue 4, 717-741

8. Chatzikonstanti V & Venetis LA (2015). Long memory in log-range series: Do
structural breaks matter? Journal of Empirical Finance, 33, 104-113

9. Salamaliki P.K & Venetis [.A (2014). Smooth transition trends and labor force
participation rates in the United States. Empirical Economics, March 2014, Volume
46, Issue 2, 629-652

10.Salamaliki P.K & Venetis I.A (2013). Energy consumption and real GDP in G-7: Multi-
horizon causality testing in the presence of capital stock. Energy Economics, Volume
39,108-121

11.Salamaliki P.K & Venetis [.A & Giannakopoulos N (2013). The causal relationship
between female labor supply and fertility in the USA: updated evidence via a time

series multi-horizon approach. Journal of Population Economics, Volume 26(1), 109-
145

12.Venetis [.LA & Paya I & Peel D.A (2007). Deterministic impulse response in a
nonlinear model. An analytical expression. Economics Letters, vol. 95(3), 315-319

13.Duarte A & Venetis .A & Paya I (2005). Predicting real growth and the probability of
recession in the Euro area using the yield spread. International Journal of
Forecasting, vol. 21(2), 261-277

14.Venetis [.LA & Peel D.A (2005). Non-linearity in stock index returns: the volatility and
serial correlation relationship. Economic Modelling, vol. 22(1), 1-19

15.Peel D.A & Venetis LA (2005). Smooth Transition Models and Arbitrage Consistency.
Economica, vol. 72(3), 413-430

16.Peel D.A & Paya I & Venetis [.A (2004). Estimates of US monetary policy rules with

allowance for changes in the output gap. Applied Economics Letters, vol. 11(10), 601-
605

17.Duarte A & Venetis LA & Paya I (2004). Curva de rendimientos y crecimiento de la
produccién real en la UEM: eficiencia y estabilidad predictiva. (Yield Curve and Real
Output Growth in the EMU: Efficiency and Predictive Stability). Estudios de Economia
Aplicada, vol. 22(1), 1-21



http://dx.doi.org/10.5018/economics-ejournal.ja.2020-14
https://doi.org/10.1017/S1365100518000081
https://doi.org/10.1017/S1365100518000081
http://dx.doi.org/10.1108/JES-12-2013-0194
http://dx.doi.org/10.1108/JES-12-2013-0194
http://link.springer.com/article/10.1007/s12197-013-9276-9
http://link.springer.com/article/10.1007/s12197-013-9276-9
http://www.sciencedirect.com/science/article/pii/S0927539815000663
http://www.sciencedirect.com/science/article/pii/S0927539815000663
http://link.springer.com/article/10.1007/s00181-013-0690-9
http://link.springer.com/article/10.1007/s00181-013-0690-9
http://www.sciencedirect.com/science/article/pii/S0140988313000741
http://www.sciencedirect.com/science/article/pii/S0140988313000741
http://link.springer.com/article/10.1007%2Fs00148-012-0418-8?LI=true
http://link.springer.com/article/10.1007%2Fs00148-012-0418-8?LI=true
http://link.springer.com/article/10.1007%2Fs00148-012-0418-8?LI=true
http://www.sciencedirect.com/science/article/pii/S0165176506003508
http://www.sciencedirect.com/science/article/pii/S0165176506003508
http://www.sciencedirect.com/science/article/pii/S0169207004000779
http://www.sciencedirect.com/science/article/pii/S0169207004000779
http://www.sciencedirect.com/science/article/pii/S0264999303000567
http://www.sciencedirect.com/science/article/pii/S0264999303000567
http://onlinelibrary.wiley.com/doi/10.1111/j.0013-0427.2005.00423.x/full
http://www.tandfonline.com/doi/abs/10.1080/1350485042000227287
http://www.tandfonline.com/doi/abs/10.1080/1350485042000227287
http://dialnet.unirioja.es/servlet/articulo?codigo=858555
http://dialnet.unirioja.es/servlet/articulo?codigo=858555
http://dialnet.unirioja.es/servlet/articulo?codigo=858555

18.Peel D.A & Peel M.] & Venetis LA (2004). Further empirical analysis of the time series
properties of financial ratios based on a panel data approach. Applied Financial
Economics, vol. 14(3), 155-163

19.Venetis [.LA & Peel D.A & Paya I (2004). Asymmetry in the link between the yield
spread and industrial production: threshold effects and forecasting. Journal of
Forecasting, vol. 23(5), 373-384

20.Venetis .A & Paya I & Peel D.A (2003). Re-examination of the predictability of
economic activity using the yield spread: a nonlinear approach. International Review
of Economics & Finance, vol. 12(2), 187-206

21.Payal & Venetis LA & Peel D.A (2003). Further Evidence on PPP Adjustment Speeds:
the Case of Effective Real Exchange Rates and the EMS. Oxford Bulletin of Economics
and Statistics, vol. 65(4), 421-437

22.Peel D.A & Venetis I.A (2003). Purchasing power parity over two centuries: trends
and nonlinearity. Applied Economics, vol. 35(5), 609-617

ETEPOANA®OPEX KAI EPEYNHTIKA [TIPO®IA

e SCOPUS: author ID 6506807268, Etepoavaopeg: 250 (250 total citations by 230
documents), h-index: 8 (23/10/2023)

e Google Scholar: Etepoavagopés: 570, h-index: 13 (23/10/2023)

e IDEAS/RePEc https://ideas.repec.org/e/pve55.html

EVSeIKTIKEG ava@OopEg 6TO SNHocLeVEVO £pYO OV

To &pBpo Lucchetti R. & Venetis LA (2020) Ttapamdvw, ava@épetal LeTal GAAwWY 0TO
dokipo epyaoiag Quasi maximum likelihood estimation and inference of large approximate
dynamic factor models via the EM algorithm, M Barigozzi, M Luciani - arXiv preprint
arXiv:1910.03821, 2019 - arxiv.org

To apBpo Salamaliki P.K & Venetis I.A (2013) mapamavw, ava@Epetal LETAED GAAWV
otnv dnuocievon Testing for Granger causality with mixed frequency data. Ghysels, E., Hill,
J.B., Motegi, K., 2016, Journal of Econometrics 192(1), pp. 207-230

To &pBpo Venetis .A & Paya I & Peel D.A (2007) mapamavw, ava@epetal LeTag) GAAwV
otnv dnuocisvon Real exchange rate adjustment in European transition countries, Maican,
F.G., Sweeney, R.J. 2013, Journal of Banking and Finance 37(3), pp. 907-926

To &pBpo Duarte A & Venetis LA & Paya [ (2005) mapamavw, ava@EpeTtal HETAED
A wv otnv dnpoocievon Can the term spread predict output growth and recessions? A
survey of the literature, Wheelock, D.C., Wohar, M.E., 2009, Federal Reserve Bank of St. Louis
Review

To &pBpo Venetis [.LA & Peel D.A (2005) mapamdvw, avagépetal LeTadD AAAWV 0TV
dnuoctievon Value-at-risk prediction: A comparison of alternative strategies, Kuester, K,
Mittnik, S., Paolella, M.S. 2006, Journal of Financial Econometrics, 4(1), pp. 53-89


http://www.tandfonline.com/doi/abs/10.1080/0960310042000187342
http://www.tandfonline.com/doi/abs/10.1080/0960310042000187342
http://onlinelibrary.wiley.com/doi/10.1002/for.921/abstract
http://onlinelibrary.wiley.com/doi/10.1002/for.921/abstract
http://www.sciencedirect.com/science/article/pii/S1059056002001478
http://www.sciencedirect.com/science/article/pii/S1059056002001478
http://onlinelibrary.wiley.com/doi/10.1111/1468-0084.t01-1-00055/full
http://onlinelibrary.wiley.com/doi/10.1111/1468-0084.t01-1-00055/full
http://www.tandfonline.com/doi/abs/10.1080/0003684022000035773
http://www.tandfonline.com/doi/abs/10.1080/0003684022000035773
https://www.scopus.com/authid/detail.uri?origin=resultslist&authorId=6506807268&zone=
https://scholar.google.com/citations?hl=en&user=STKypqYAAAAJ&view_op=list_works&sortby=pubdate
https://ideas.repec.org/e/pve55.html

To &pBpo Payal & Venetis I.A & Peel D.A (2003) mapamdvw, ava@épetal HeTadl AAAWV
otis dnuootevoels (i) Real exchange rate adjustment in European transition countries,
Maican, F.G., Sweeney, RJ. 2013, Journal of Banking and Finance 37(3), pp. 907-926 (ii)
Temporal aggregation of an estar process: Some implications for purchasing power parity
adjustment, Paya, I, Peel, D.A. 2006, Journal of Applied Econometrics 21(5), pp. 655-668

To &pBpo Peel D.A & Venetis LA (2003) Ttapamdvw, ava@épetal LETaED AAAWV 0TV
dnuocievon Chapter 8 Forecasting economic variables with nonlinear models, Terdsvirta,
T. 2006, Handbook of Economic Forecasting, 1, pp. 413-457

ITPAKTIKA XYNEAPIQN

1. Lucchetti R. & Venetis [.A (2019). Generalized Dynamic Factor Models. Estimation
and forecasting using gretl. GRETL 2019, Proceedings of the International

Conference on the Gnu Regression, Econometrics and Time-series Library

AOKIMIA EPTAXIAX

= Venetis, LA, & Ladas, A., (2022d). Co-movement and global factors in sovereign bond
yields. Working paper, Replication material including GlobalFactors package

*  Lucchetti R. & Venetis [.A (2022b). Generalized Dynamic Factor Models. Estimation
and forecasting using gretl. Working paper (available upon request)

*  Lucchetti R. & Venetis .A (2022a). Dynamic Factor Models in gretl. The DFM package.
Working paper

=  Lucchetti R. & Venetis LA (2019a). Dynamic Factor Models in gretl. The DFM package.
gretl working papers, No 7, Universita' Politecnica delle Marche (I), Dipartimento di
Scienze Economiche e Sociali (an updated version appears above (2022). It can be
downloaded as the help file of the gretl's DFM package version 0.45 - you have to
install the package first)

YIIOAOTIXTIKH OIKONOMETPIA

1. Exw «ypagew éva maketo oto gretl (opadomompuéves cuvapTOELS YPAUUEVEG GTNV
YAwooa hansl tou gretl) padi pe tov Riccardo Jack Lucchetti yia tnv extiunon
Suvaplkwv vmodetypdtwyv (kowvov) mapdyovta (Dynamic Factor Models). To apyelo
BonBelag Tou makeTov eival StabBéoipo kot ws Sokiplo epyaciag (Sokipla epyaciog
mapandvw: 2019a 1] 2022a)

2. Exw «ypaper éva mokéto oto gretl padl pe tov Riccardo Jack Lucchetti yia v
EKTIUMON  YEVIKELUEVWVY  SuVaUKwV  vTodelypdtwyv  (kowvol) mapayovta
(Generalized Dynamic Factor Models). To apyeio BonBelag tou makéTov eival
Stabéoo we Sokiulo epyaaoiag (Sokipo epyaciag mapamavw: 2022b).



http://www.fedoabooks.unina.it/index.php/fedoapress/catalog/book/120
http://www.fedoabooks.unina.it/index.php/fedoapress/catalog/book/120
https://mpra.ub.uni-muenchen.de/115801/1/MPRA_paper_115801.pdf
https://mpra.ub.uni-muenchen.de/115801/1/MPRA_paper_115801.pdf
https://drive.google.com/file/d/1yUeQQskQCLU8kEsvXJ4hXz_Q1WZEtuLO/view?usp=sharing
https://drive.google.com/file/d/1WGmWUeslJqn-MpDuIn8oFrJ2Egpqfcpm/view?usp=sharing
http://docs.dises.univpm.it/web/quaderni/pdfgretl/gretl007.pdf
http://docs.dises.univpm.it/web/quaderni/pdfgretl/gretl007.pdf
http://gretl.sourceforge.net/
http://www2.econ.univpm.it/servizi/hpp/lucchetti/ects_en.html
http://gretl.sourceforge.net/
http://www2.econ.univpm.it/servizi/hpp/lucchetti/ects_en.html

3. Emiong, exw «ypdPer Vo akopa makéta ocuvaptinoewv oto gretl ta omoia dev
€xouv SnpootevTel emionua otnv Alota TakéTwv tou gretl dpwe SatiBevtal and
gpeva katomyv email artnpatog padi pe avaAvtikég odnyleg. Autd ta TAKETA
xpnowomomdnkayv oTig SnuocteVoels (0w apldundnkay Tapamavw):

e (8) &(9)-2013. [IpdkelTAL YA VX TTAKETO CUVAPTNOEWV EAEYXOV AULTLOTNTAG
oe MOAAaMAOUG opilovteg p PBaon ™ Bewpia twv Dufour kat Renault
(Econometrica 66(5):1099-1125, 1998) xat Dufour et al. (] Econom 132:337-
362, 2006) mouv emtpemovv dueoa (direct) 6co kat éupeca (indirect)
QMOTEAEGUATA ALTLOTNTAG TUTIOV Granger.

e (3)- 2019. MpokelTal YIX €V TTAKETO CUVAPTNOEWY YLX TNV UETPTON» TNG
EVTAONG ALTLOTNTAG AUECTG 1) ELUEONS OE AAVGISEG AUTIOTNTAG CUUPWVA LE TO
apbpo twv Dufour, J.-M., Taamouti, A. Short and long run causality measures:
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YmoAoylotwv Kot Twv Amo@dacewv” ("Mathematics of Computers and Decision
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https://ideas.repec.org/p/kee/kerpuk/2006-21.html
https://eprints.lancs.ac.uk/id/eprint/48857/4/LongMemory.pdf
https://eprints.lancs.ac.uk/id/eprint/48857/4/LongMemory.pdf
http://repository-kepe.ekt.gr/kepe/bitstream/20.500.12036/1282/1/KEPE_Papers_77.pdf
http://repository-kepe.ekt.gr/kepe/bitstream/20.500.12036/1282/1/KEPE_Papers_77.pdf
https://www.econstor.eu/handle/10419/49313
https://www.econstor.eu/handle/10419/49313
http://www.gretlconference.org/2015-conference
http://www.gretlconference.org/2015-conference
http://www.gretlconference.org/2015-conference
http://www.gretlconference.org/2015-conference
http://www.gretlconference.org/2017-conference
http://www.gretlconference.org/2017-conference
http://www.gretlconference.org/2017-conference
http://www.gretlconference.org/2017-conference
http://www.gretlconference.org/2015-conference
http://www.gretlconference.org/2015-conference
https://sites.google.com/view/gretl2019
https://gretlconference.org/index.php/category/gc2023/
https://gretlconference.org/index.php/category/gc2023/
https://gretlconference.org/index.php/category/gc2017/

2015

2017

2017

2018

2019

2020

Oetikwv Emomuwv yia 1o pdbnua «Medétn Iepumtwoswv oty Afym
Amo@daoewv».

Macroeconomic uncertainty. Definition, measurement and its effects. 5 louviov
2015) . apovoiaon oto Aatunuatiko Ipoypappa Metamtuylakwy Zmovdwyv
“Mabnuatikd twv Ymoloylotwv kal twv Amo@doewv” ("Mathematics of
Computers and Decision Making") mov ovuvllopyavwvetat amé 1o Tunua
Mnyavikwv H/Y kat ITAnpoopkng tng IoAvteyvikng ZxoAng kot to Tunua
Mabnpatikov ™¢ ZxoAng Oetikwv Emommpuowv ywr 1o pdbnpa «Medét
[lepimtwoewv otn ANPm ATto@acewv».

Structural Vector Autoregressive Models (SVAR): An introduction with empirical
applications. (28 Ampldiov 2017). Mapovciaon oto Alatpunuatikd [poypappa
Metanmtuylakwv Emouvdwv  “Mabnpatikd Twv YTOoAOYlOTWV KAl  TWV
Amo@doewv” ("Mathematics of Computers and Decision Making") mov
ouvvdlopyavwvetat amd to Tunua Mnyoavikov H/Y kot [IAnpo@opiknig tng
[ToAvteyvikng ZxoAns kat 1o Tunua Mabnupatikwv Ttng ZX0oANG OeTK®V
EMiotTuov vy to pddnpa «MeAét lepimtwoewv otn Agm Amo@doewv».
QML-EM estimation of dynamic factor models in gretl. Towards a Labor Market
Condition Index for Greece. Marche Polytechnic University, Department of
Economics and Social Sciences, Ancona, Italy (9 Noepfpiov 2017)

Time series forecasting and forecast evaluation in economics. An introduction. (26
Ampidiov 2018). IMapovoiaon oto Alatunuatiko Ipoypappa MeTamTuyLOK®V
Imovdwv “Mabnpatikd twv YmoAoylotwyv kat twv Amo@doewv” ("Mathematics
of Computers and Decision Making") mov ouvSiopyavwvetat and to Tunua
Mnyavikwv H/Y kat ITAnpoopikng tng IMoAvteyvikng ZxoAns kot to Tunua
Mabnpatikov ™¢ ZxoAng Oetikwv Emommpwv ywr 1o pdbnpoa «Medét
[lepimtwoewv otn ANYm ATto@acewv».

FRED-MD: A Monthly Database for Macroeconomic Research (Using gretl) (28
Maptiov 2019). [lapovciaon oto Awxtunuatiko I[poypappa MeTamTuylakwy
Imouvdwv «YmoAoylotikn AeSopévwv Kat Ato@acewv» («Data Driven Computing
and Decision Making») tov I[lavemiotnuiov [Tatpwv mov cuvdlopyavwvetal amod
to Tunua Mnyavikwv H/Y kot [IAnpo@opikng ¢ MoAvtexvikng XxoAng kat to
Tunpua Mabnpatikov g XxoAng Oetikwv Emommuwv yia to padnupa
«MeBodoroyia Epsuvag kat MeAétn lepimtwoewv otn AnYmn ATo@acewv amo
AeSopgvar.

Introduction to Big Data in Macroeconomic Research (Using gretl & FRED-MD
dataset). (8 Maoaiov 2020). IMapovciaon oto Awatunpatikd IIpoypoappa
Metantuylakwv Zmovdwv «YmoAoylotikny Asdopévwy kat Amo@doewv» («Data
Driven Computing and Decision Making») touv Iavemiotuiov IMatpwv mov
ouvvdlopyavwvetat amd 1o Tunua Mnyavikov H/Y kot [TAnpo@opikig tng
[ToAvteyvikng ZyxoAng kat to Tunua Mabnpatikov tng ZXoANG OeTikwv
ETiotnuov ya to pabnua «Mebodoroyia 'Epevvag kat MeAén [epimtwoewy ot
AMYm Amtopacewv amd AsSopévar.



2022 Greek Inflation-Overview and recent developments (Using gretl & large
disaggregated datasets). (2 louvviov 2022). Mapovciaon oTo AXTUNHATIKO
[Mpoypappa Metamtuxlakwv Emouvdwv  «YToAoyloTiky] Agbopévwv Kot
Amo@doewv» («Data Driven Computing and Decision Making») tou
[Mavemotnuiov Matpwv mov cuvdlopyavwvetat amd to Tupa Mnyavikwv H/Y
kat [MAnpo@opiknc ¢ IMoAvtexvikng XxoAng kat to Tunqua Mabnuatikwy g
IxoAg Oetikwv Emiotnuov yx to pddnpa «MebodoAoyia ‘Epguvag kot MeAétn
[lepumtwoewv otn ANYm ATto@daoewv amod AeSopevay.

2023 Understanding Greek inflation in the post COVID period. “Puzzling” behavior and
core inflation measures. (6 Ampwiiov 2023). Iapovciaon oto AXTUNHATIKO
[Mpoypappa  Metamtuxlakwv Emouvdwv  «YToAoyloTiky] Agbopévwv Kot
Amo@doewv» («Data Driven Computing and Decision Making») tou
[Mavemotnuiov Matpwv mov cuvdlopyavwvetat amd to Tupa Mnyavikwv H/Y
kat [IAnpo@opikng ¢ IMoAvtexvikng XxoAng kat to Tuqpa Mabnuatikwv tng
IxoAs Oetikwv Emiotnuov ya to pabnua «MebodoAoyia ‘Epeuvag kot MeAétn
[lepumtwoewv otn ANYm ATo@doewv amo AeSopevar.
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