Ap. BAXIAEIOX I'. MITAMITAAOX

Enikoupog KaOnyntr)g Xpnuatoowkovopikrg Atoiknong,

Tupnpa Aoyioukng & XpnpatoolKoOVOUKLG

[Taveruotrpio ITeAdorovvriocou

ITPOXZQIIIKEX ITAHPO®OPIEX

XITOYAEZX

Hiextpovind Tayvdpopeto:

v.babalos@uop.gt, vbabalos@gmail.com
Owoyevetonn Katdotaon: Eyyepog pe dvo moudia
Yoot ta: EAAnvum,

Tonog I'évvnong: Abyva

Tniépwvo epyaoiag: 2721045158

12/2004 —7/2010 Tlavemompto IMerpoumg AOnva
Tunpa Xonpatoomovopnng & Toanelung Atowrntinyg
s Awdaxtopuwod (PhD)
Tithog AwtoBng: Enidoon & Tipoloyany [Tohtinr ApotBaiony
Kegohaiwv oe Kabeta Olorknowpévec Ayopég
= BaOpodc Aptota
Empriénov KaOnynme I'. Awsoydvvng

9/2002 —7/2004 TTavemotuio Iepaumg A0Nve
Tunpa Xonpatoomovopnnc & Toanelung Atowrntnyg
= Metantuytand(M.Sc) ot Xpnpatoowmovopny & Toamelinn
Artotnnuny,
= BaOpdc ITroyiov 8,33

9/1997 —10/2001 Tlavemotiuto IMerpoumg AOva
[Truyrobyog Tunpatog Lratiotnung & Aopaiotinnc Emntotipung, B.Sc
= BaOpoc ITroyiov: 7,93
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Global Financial Crisis: A VAR-GARCH-in-mean Analysis.
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Kyriakou, M.IL., Babalos, V., Kiohos, A., Koulakiotis, A., 2020.
Feedback trading strategies and long-term volatility. Quarterly
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stock markets offer diversification benefits during the recent
financial turmoil? Novel evidence from a nonparametric causality
in quantiles test, Empirica, 45,pp.29-47.
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Babalos, V., Stavroyiannis, S., 2017 Modeling correlation dynamics
of EMU sovereign debt markets during the recent turmoil.
Research in International Business and Finance,42, pp.
1021-29.

Stavroyiannis, S., Babalos, V, 2017. Faith-based Investments and
the Global Financial Crisis: Empirical evidence from static and
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Babalos, V., Balcilar, M., 2017. Does institutional trading drive
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nonparametric causality-in-quantiles test, Finance Research
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estate and stock markets, Finance Research Letters, 20, 217-22.
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sustainable investments and the role of uncertainty: Evidence from
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Real Estate Returns Predictability Revisited: Novel Evidence from
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International Financial Markets, Institutions & Money, 40,
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Babalos, V., Stavroyiannis, S., Gupta R. 2015. Do Commodity
Investors Herd? Evidence from a Time-Varying Stochastic
Volatility Model, Resources Policy, 46,(2), pp. 281-287.

Ajmi, A.N., Babalos, V., Gupta R., Economou F. 2015. Real Estate
Market and Uncertainty Shocks: A variance causality approach,
Frontiers in Finance and Economics. Vol 12 N°2, pp. 56-85.
Babalos, V., Balcilar M.. Gupta R.,2015. Herding behavior in real
estate markets: Novel evidence from a Markov-switching model,
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Babalos, V., Stavroyiannis, S., 2015. Herding, anti-herding behavior
in metal commodities futures. A novel portfolio-based approach,
Applied Economics, 47, (46), pp. 4952-4966.

Babalos, V., Mamatzakis, E., Matousek, R. 2015. The performance
of US Equity Funds, Journal of Banking & Finance, 52, pp.
217-229.

Koulakiotis, A., Babalos, V., Papasyriopoulos N., 2015. Liquidity
matters after all: Asymmetric news and stock market volatility
before and after the global financial crisis, Economics Letters,

127, pp. 58-60.



28.

29.

30.

31.

32.

33.

34.

35.

36.

37.

38.

39.

40.

41.

Babalos, V., Caporale, G.M., Philippas, N., 2015. Gender, style
diversity and their effect on fund performance, Research in
International Business & Finance, 35, pp. 57-74.

Koulakiotis, A., Kiohos, A., Babalos, V., 2015. Exploring the
interaction between stock price index and exchange rates: an
asymmetric-threshold approach, Applied Economics, 47, pp.
1273-85.
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Are there long-run diversification gains from the Dow Jones
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augmented factor model, Applied Financial Economics, 23, 8, pp.
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AOITTEX AHMOZXZIEYXEIX

1. Makris, 1., Babalos, V., Sovereign debt crisis and firm performance:
Evidence from the PIIGS, 2014 Global Business & Economics
Anthology

2. Koundouri, P, Babalos, V., Stithou, M. Non-Use Value of in situ Water in
Aquifers: An Econometric Analysis. In The Handbook on Economics
of Ecosystems Services and Biodiversity, edited by P. A. Nunes, P.
Kumar and T. Dedeurwaerdere, Edward Elgar Publishing, 2014.

3. ‘Abohoynon ¢ enidoong Twv EAAnvinev petoymmy ApotBaiwy Kegpokaiwy
pe v yonon mge uebodou IeptBailovouc Avelvorg Aedopévwy’, (e Tov
N. ®ihnna), Meréteg yio 70 EAANvino Xonpatomiotwtind XOotnpd,
AXOEE, 2010, oe). 359-386, empéreta Kabnyne H. TCxBalnc.

EPEYNHTIKEX EPTAXIEX EN EEEAIEEI

1. The economic gain of being small in the mutual fund industry ?
Evidence from the US Mutual Fund Industry, submitted 2020 (with
Angelidis T., Fessas, M)

2. Performance and flows in the mutual fund industry revisited. 2020
(with Angelidis T., Fessas, M)

3. Performance and flows of bond mutual funds. 2020. (with Angelidis
T., Fessas, M)

4. Return and volatility linkages among size-sorted portfolios:The case
of Athens Stock Exchange (with Koulakiotis, A. ,Athianos §.)
submitted 2020

5. Realized volatility and financial distress index. 2020. (with Gkillas, K,
Wohar, M)

ITPAKTIKA ZYNEAPIQN

120 Exdwnd Zvvedplo EXAnvinng Etaupeiag Envyetonotonwv Epeuvov

91 Zuvavtnon Tokvxprthptag Aviivong Anogacewy, KafBdia, 11-13
OntwBoiov 2012

ITinpoypoproxnd Xvotpate Ynoomeéng Anopdoewy pe [ToAamid
Kottota,

An integrated approach for mutual funds efficiency analysis and
performance appraisal, (Vassilios Babalos, Michael Doumpos, Nikolaos

Philippas and Constantin Zopounidis)



KPITHX XZE EITIZXTHMONIKA ITEPIOAIKA

European Journal of Operational Research, Economics Letters, International
Review of Financial Analysis, International Journal of Finance and Economics,

PloS, International Review of Economics & Finance, Quantitative Finance

Applied Economics, Resources Policy, Empirical Economics, Computational
Economics, Borsa Istanbul Review, Annals of Operational Research, Managerial
& Decision Economics, Operational Research: An International Journal,

Emerging Markets Finance and Trade .o

YMMETOXEZX XE EIIITPOIIEX/ENQXEIZX

* Méhoc g Opyavetnne Emttponnic tov ovvedplov g
Financial Engineering and Banking Society (FEBS) mov
Stebnyn and 1o Tunuo Xonpatoowovouwmng not Toanelnng
Aronunng tou IMavemompiov Ileipouawg tov Aexéufpto touv
2015.

° Mehog ¢ emtponyg Teoypappatog tov European Financial
Management Association (EFMA 2017 program committee
member) mouv Stopyavwbnre tov lodvio tov 2017 oty EAdSa.

(Keynote Speaker: William Goetzmann)

TPEXOYXA AKAAHMAIKH ®GEXH

> 2017-Znpeoa
Enirovpog Kabnyntg, Tpnuo Aoyotunne & Xenpatoowmovopung,
Xyohn Awoinnong, Iavemotpio Iehonovwnoov.

AIOIKHTIKEY OEXEIX KAI EIIITPOIIEX

> Jodhog 2018-Matoc 2019
Exnpoownog Tunuotog Aoyotung st XQ7POTOOMOVORIXTG  OTNY
Koounteia g 2Zyolc Awinnong & Owovoplag, mpony AT.E.
ITehomovvnoov.

> Ontoforog 2019-Xnuepa
Exnpoownog Tunuoatog Aoyotung st XQ7POTOOMOVORIXTG  OTNY
Koounreia ¢ XyoAing Awoinnong, [Navemotipio Ilehomovwnoov.

> YemntéuBorogc 2020-Znpepa Arevbuvrtig Epyaotnpeiov
Xonpatoowovopnng, Avdivong Asdopévwy xat Aoytotnwyv Meletov
(FINDACCR)» touv Tunpatog Aoyotung nat XnpotooMOvoRUNG ¢
Xyohng Awoiunong, Iavemotipio Ilehomovwnoov.

> lobhog 2018-Abyovotog 2020
Tunuotnog Yrmebbuvog mpoypdupatog Erasmus oto ITlavemotpto
ITehonovviioov



> Jobhog 2019-Zhpepa
Emompovinog YnebOuvvog mpoypappatog Ilpontnng Acunong oto
[Mavemotipo Ilehomovwnoou (gortntéc tov npany TEI Ilehonovwnoov)
nov yonpatodoteiton péow EXITA

> Jobhog 2019-Zhpepa
[Tpoedpog Emttponye Ilpaxntnne Aounone oto Ilavemortnpio
[Tehomovwnoou (portmtec tov npwny TEI INehonovwnoov)

> Jobhog 2019-Zhpepa
Mehog ¢ Emtponng Iroyanwy Egyaotev tov Tpnpatog

> Ontoferog 2019-X0puepa
Mehog ¢ Emtponng ERASMUS & Efwotpéyetag tov Tpnpatog

> Ontoferog 2019-X0puepa
Mehog g Emrponng A€okdynone Ynodnguwy Dortnrev yioe to TIME
oty Awoinnor nat Xenpatoomovopud Xyedtaopd

> Jobhog 2019-Ehpepa
Mehog Xuwvtoviotnyc Emtponng touv ITIMX oy Awixnon xnow tov
Xonpoatoomovound Xyedtaopo

> Meéloc Emtponng Afordynong Ymnodneiov Emotnpovirov-

Epyaotmpranmy Xuvepyatov tou Tunpatog AO.XPH. yi to anadnpaino

étoc 2018-19.

Mehog ¢ Emtponng Katatoantipuwy E€etaoswy tov Tunpatog

Merog Emtponne A€oldynone Ymodnpiwv touv Ilpoypdppatog

Andumong Awdartinng Epmepiog yre Néovg Awdantopeg tor et 2018,

2019 »ow 2020.

> Meélog ¢ Emtponne Meteyyooapav @ottntav yur 10 anadnpaind €tog
2018-19.

> Méhog ¢ Emtponnc pe aviireipevo 17y StapoQ@wor Tou
[Tooypappatoc Xmovdov tov Tunpatog Aoyrotiung not
Xonpatoowmovopunng natepappoyr tov apboov 46 map. 7 tov N.
4610/2019.

vy

EIIITPOIIEX ATAAKTOPIKQN

> Yoppetoyn oty Towert Emtponyy Enifledrnc tov Ynod. Addxtopa
(EmpBrénwv) Pepodvdov IMavayiwty tov Tunpatog Aoyiotnng o
Xonpatoowovoune tov Ilavemompiov Ilehomovvnoov pe titho
«Managerial Preferences and Firm Performance in the Financial
Industry»

> Yoppetoyn oty Towpert Emtponyy Enifledrnc touv Ynod. Addxtopo
Peooa Miyain tov Tpipatog Owovoptxev Emtotmpov tov

Mavemompiov Ilehomovwnoov pe titho: “Fund size and fund
management skill: What matters and when for fund performance?”

> Yvppetoyn oty Towely Emtponyy Enifiednc tov Ynod. Addxtopa
Xayhoe Nwokaov tov Tunpatog Aoyotinung xot XEnNuoTtO0OMOVOUMNG
tov ITavemotuiov Ilehomowwnoov pe titho: «Accounting treatment,
initial classification of financial assets under IFRS 9, and significant
contribution to the objectivity of financial statements. Evaluation of
business models (FVTOCI-FVTP&amp;L.-Amortized Cost) introduced



with IFRS 9, the Expected Credit Losses model (ECL model), and the
impact of classification decision, on financial statements of Greek
listed companies»

> Yoppetoyn oty Towert Emtponyy Enifiedrnc tov Ynod. Addxtopa
Nwolanonoviov Anpntorov tov Tpnpatoc Aoyiotning ot
Xonpatoomovouwnng tov  Ilavemotmuiov Ilelomowwnoov pe titho:
«Anpifetor poviehwy meoPredrng yosoxomiog Bacer touv peyeboug g
emyelpnono

> Yoppetoyn oty Towpedn Entpony) Enihedng touv Ynod. Adaxtopa x.
Anpnroaxdmoviov Ilavayiwtn) tov Tunpatoc Aoyrotung xat
Xonpatoowovopnne tov Ilavemotpiov Ilehomovwnoov pe titho
«Mehetn Evepyeslanng Anodotnotrag. O nakbrepeg Selveic mpontinég
not o Bapr g owvdptnong tov World Economic Forum. H Awebvrg
Tewmoltinn oxnvi] naw o porog e EAadag oto Evegystand [1edior.

> Meéhog Emntapelodc Emrtpomng Eétaong touv Ymodhpov Addutopa
Ayyehidn A, tov Tpnpatog Bodravirwv, ZAafov now Avotolnmy
Ynovdwyv tov Ilavemotpiov Maxedoviag (xp. amOPaonNg yevung
ouvérevong Tpnpatog: 3/7-11-2018). Hpepopnvia E€étaonc:
16/11/2018.

BIBAIA

> Hmupepovg Empeler BifAiov Apyec Xornpoatoowmovounng Awlxrong,
Brigham E. & Houston, J. Exd6ceic Broken Hill Publishers (vmo
éndoom)

> Empepovg Empéheion Bifriov Aebvrg Xpnpatodotny Awoinnon
(International Financial Management), Shapiro A., Moles, P. 2018.
Exddoeic Broken Hill Publishers

> Empéoovg Empéheror Bifliov Avddvon Emevdboewv xor Awyeipiom
Xoptopuhaniov (Investment Management and Portfolio Analysis),
Reilly, E, Brown, K., 2018. Ex86oeig Broken Hill Publishers

ATAAKTIKH APAXTHPIOTHTA

> OntwPprog 2017-Znuepa, Emivovpog Koablnynme Eni Onrela,
Awdaonaric Mabnpdtov Tpnpe Aoyotung not XENUaTtOoOMOVOINYS,
ZXOM] Awoinnorg, Navemotipio [Nehonovwroov :
Agyés Xonpatoowovopns I E€dunvo

* AreOvng Xonpatoorovoprxn Z’ E€apnvo
* Avahwon Xonpartoowovopnav Kataotdoswy A’ E€dpnvo
* Ayoopsgs yonpatog xout Kepadaiov ZT° E€dpnvo

> Outwfetog 2013-2017
Emompovinog Zovepydtne oty Babuida tov Enixovpov Kabnynm
Tpnpo Aoywotnng & Xernpoatoowmovouwnng, 2yoAr Awixnong &
Owovopiag, A T.E.I [Tehonovwnoov.
Awdaonaiioc MaOnpdtov xot emiBiedr) nroytonmy spyootmy:



*  Ayopés Xonpatog & Kegoraiov (E€apnvo:A)

*  Avidvon Xonpatoowovopurnany Kataotaoewy
(E&apnvo:A)

*  Emnevdvtia ITgotovra (EEkpnvo:E)

*  Auwebvig Xonpatooutovouny (E€apnvo:T)

* Mzebodoroyin "Egevvag (E&apnvo:Z)

OxtwBerog 2016-Tavovaprog 2018, Addoxwv TTA/407 Tpnpa
Ogydvwong xut Awoixnong Enyeignoswy, Owovouxod IMavenotipmo
AOnvov, Adoonalio podnpatog Xonpatodotur Awoinnor I xow 11

OntwBorog 2017 AexéuBproc 2018- Awdaonwv oto Metantoytoanod
[Meoyoappo Awinnong Ynneeowv tov Tunpatog Opyivwong &
Awoinnone Envyerpnoewy, Owmovopund Tavemomuio ABnvav, Adaorokio
Mob7poatoc: Xonpatootrovourxy Atoixnoy,.

entepBorog 2015-NoguBprog 2015

Emompovinog Zvvepydtng oto Merattzuytaxo Ilpoyoauma oty
Xonuarootxovournyy & ToaTeliny) Atowxnrensp tov Tunpotog
Xonpatoowmovopunng & Toamelmne Awowrnunng touv Ilavemotpiov
[Merpouwe. Ardaonario Mabnpatoc: Atebveic Xonpatodotiostg

YentepBorog 2015-AenépBproc 2015

Emompovinoe Zvvepydtng oto Merattzoytaxo Ilpoyoauma oty
Xonuaroomovournyy Avdalvoy tov Tunpatog Xenuatoowovopnns &
Tooanelinng Atowmnunng tov [lavemotpiov Ilepouwe. Atdaoroiio
Mob7poatoc: Afohoynon Enevévtinav ITooyouppdtwy

NoépBotog 2015-Xnuepa

Zvveppalopuevo Exnardevriné IlpoowTixo (ZEII) EMyveixo Avorxto
Havemiorpuro, Xyoln Kowwvirov Emotqpov, Evotnta
Xonpatoowovounn Awinnon, AEO 31.

Maptiog 2016 —XNpepa

Awdaonwv oto Meraltzoytaxd Ilpoyoauma oty Aoyiorini) xar
Xonuaroorwovournda xar tov Ilpoyoduuaros Meraltroyiaxwy ZTovody
Avoixnon xar Xonuarootxovouinos Zyedtacuos yia Zredéyn Anpooiov xa:
Ibiwinod Touéa tov Tunpatog Aoyotunc & XENPatooMOvopyg 0L
[Mavemotpiov Ilehomovviioouv (npwrv TEI Ilehomovvicov) Ataonaiio
MaOpatoc: Etatpuer; Xonpatooutovopny], XoNUoTOTIGTWTIXEG
Avyopég xoart ITgotovra xot Avaivon XQENPXTOOIXOVORIX®Y
Koatootdoewy.

Ontoforog 2011-XentépBproc 2013
Emompovindg Xovepyatne Tunuo Aoyotnne & Xopnpatoowmovounng,
2oy Awoinnorng & Owovoptag, npony A T.E.I ITehonovwnoov.
Awdaonaiioc MaOnpdtov ot emiBredy nroytonmy epyaotmy:

*  Ayopés Xonpatog & Kegoraiov (E€apnvo:A)

*  Avidvon Xonpatoowovopurnav Katootaoewy

(E&apnvo:A)
*  Ocopuoil Enevévutég, AporPaio Kegahowo (E€kpnvo:E)



*  To EMwmvino Xonpatomiotwtno Zootpa (E€apnvo:T)
* Mzebodoroyin "Egevvag (E&apnvo:Z)

*  Auwysigion Enevévoewy (E€dpnvo: XT)

*  Avddvon xat Anotipnon Etougerwv (E€aprvo: Z)

EITIIBAEWH IITYXIAKQN/METAIITYXIAKQN EPTAZIQN

> Enifledn ITroytoxwv Egyaotwv tov Tunpatog Aoytotinng xot
Xonparoowovopumg tou tewny ATEI ITehonovwioov

> Enifiedn Metantuytanwv Epyaotwv tov Metamtuytanod Ipoyedupatog
ot Aoylotiny xot Xonpatootxovournd xxdng xot tov Metamtoytaxod
ITooyoappxtog pe titho Atoixnon xot XENUATOOIXOVORIXOG
Zyebiopos yo Xtehéyn tov ISwwtixod xar Anpooctov Topéa TovL
Tunpatog Aoytotieng xot Xonpatoowovopxng tov Ilavemotpiov
[Tehomovvnioov

> Enifiedn Metantuytanwv Epyaotwv tou Metamtuytanob ITpoyedupatog
oto Ilpoypappa Awinnong Ymneeowwv tov Tunpatog Ogydvwone &
Awoinnong Envyetpnoewy, Ouovopnd INavemotpo Abnvay

> Enifledn Metantoyonov Epyoowov oty evomia Teaneliny, tov
EXMnvinod Avowrtod Tavemotmpuion v nepiodo 2017-2019.

ATAAEEEIX KAI ZYMMETOXEZX XE EIIIZTHMONIKA XYNEAPIA

2018 9th National Conference of the Financial Engineering and Banking Society,
Athens, 21-22 December
= How does fund and family size affect the performance of equity mutual
funds globally? (presenter Fessas M. ,PhD Student)
2016 7th National Conference of the Financial Engineering and Banking Society,
Athens, 19-20 December
= Dpynamic Conditional Correlations of the BRICS: Coupling and
Decoupling Effects

2015 6th National Conference of the Financial Engineering and Banking Society,

Athens, 20-21 December
= The underlying dynamics between competition and efficiency in
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Patras, Greece, 14-15 December 2007

= Managing Mutual Funds or Managing Expense Ratios?

2007.  14th Annual Conference of the Multinational Finance Society,
Thessaloniki, Greece, 1-4 July 2007

11



= Testing for Persistence in Mutual Fund Performance and the ex Post

Verification Problem: Evidence from the Greek Market
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