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ΔΙΔΑΣΚΑΛΙΑ ΚΑΙ ΑΝΑΠΤΥΞΗ ΜΑΘΗΜΑΤΩΝ 

1. Εθνικό και Καποδιστριακό Πανεπιστήμιο Αθηνών 
a. Στατιστική για Διοίκηση Επιχειρήσεων. 

b. Εφαρμοσμένη Οικονομετρία & Ποσοτικές Μέθοδοι. 
c. Επιχειρησιακή Έρευνα 

2. Πανεπιστήμιο Πελοποννήσου 
a. Προπτυχιακά μαθήματα. 

i. Στατιστική Ι και ΙΙ. 
ii. Οικονομετρία Ι και ΙΙ. 

iii. Προχωρημένη Οικονομετρία. 
iv. Ανάλυση Χρονολογικών Σειρών. 
v. Ποσοτικές Μέθοδοι. 

vi. Αγροτική Οικονομική. 
vii. Οικονομική Ιστορία 

b. Μεταπτυχιακά μαθήματα. 
i. Θεωρία και Εφαρμογές Οικονομετρίας. 

ii. Ποσοτικές Μέθοδοι στην Λήψη Αποφάσεων. 
iii. Στρατηγικές Μέθοδοι Λήψης Επιχειρηματικών Αποφάσεων. 
iv. Οικονομική Πολιτική και Εθνική Ασφάλεια. 

3. Οικονομικό Πανεπιστήμιο Αθηνών 

a. Ποσοτικές Μέθοδοι. 
b. Χρηματοοικονομική Οικονομετρία. 
c. Ποσοτικές Μέθοδοι στην Λήψη Επιχειρηματικών Αποφάσεων. 

4. Florida International University: 
a. Προπτυχιακά μαθήματα. 

i. Εισαγωγή στην Μακροοικονομική. 
ii. Εισαγωγή στην Μικροοικονομική. 

iii. Μέτρηση και Ανάλυση της Οικονομικής Δραστηριότητας. 
iv. Εισαγωγή στην Οικονομετρία. 

b. Μεταπτυχιακά Μαθήματα. 
i. Οικονομετρικές Μέθοδοι. 

ii. Ειδικά Θέματα Οικονομετρίας. 
iii. Ανάλυση Χρονολογικών Σειρών. 

 
ΕΠΙΒΛΕΨΗ ΔΙΔΑΚΤΟΡΙΚΩΝ ΔΙΑΤΡΙΒΩΝ (Ε=επιβλέπων καθηγητής, Σ=συνεπιβλέπων 
καθηγητής, Μ=μέλος τριμελούς συμβουλευτικής επιτροπής) 
1. Από το Florida International University: 

a. Prasad S. Bhattacharya (Σ, International Finance, Senior Lecturer, Deakin University, 
Australia) 

b. Monica Escaleras (Σ, Economic Development, Associate Professor, Florida Atlantic 
University, USA) 

c. Mehmet Ulubasoglu (Σ, Development and Political Economy, Professor, Deakin 
University, Australia) 

d. Diego Mendez-Carbajo (Σ, International Trade, Professor, Illinois Wesleyan University 
and Federal Reserve Bank of St. Louis). 

e. Clelia Aguire, Soon Chung, Susal Bell, Qiang Xiao, Hsu-Min Lien. 

2. Από το Πανεπιστήμιο Πελοποννήσου: 
a. Μιχαήλ Κουμπούρος (Ε, Χρηματοοικονομική) 

b. Γεώργιος Παπαναστασόπουλος (Σ, Χρηματοοικονομική Λογιστική, Αναπληρωτής 
Καθηγητής, Τμήμα Οργάνωσης και Διοίκησης Επιχειρήσεων, Πανεπιστήμιο Πειραιώς) 

c. Δημήτριος Βορτελίνος (Ε, Χρηματοοικονομική, πρώην Επίκουρος Καθηγητής Lincoln 
University, United Kingdom) 

d. Παναγιώτης Σχίζας (Ε, Χρηματοοικονομική) 
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e. Γεώργιος Ζέκος (Σ, Προσταστία Πνευματικής Ιδιοκτησίας) 
f. Γεώργιος Παντελόπουλος (Σ, Άμεσες Ξένες Επενδύσεις) 
g. Γρηγόριος Σπυράκης (Ε, Ηλεκτρονική Διακυβέρνηση) 
h. Θωμάς Αλεξόπουλος (Ε, Οικονομικά της Ενέργειας, Επίκουρος Καθηγητής, Τμήμα 

Οικονομικών Επιστημών, Πανεπιστήμιο Πελοποννήσου) 
i. Ανδρέας Τσάλας (Ε, Χρηματοοικονομική Λογιστική) 
j. Δήμητρα Λάμπρου (Ε, Μακροοικονομικές Προβλέψεις) 
k. Μιχαήλ Πλουμής (Ε, Οικονομικά της Άμυνας) 
l. Λάζαρος Ριζόπουλος (Σ, Οικονομικά της Άμυνας και Θεωρία Ώθησης) 
m. Κανέλλα Καράμπελα (Ε, Οικονομικά της Φτώχειας και του Κοινωνικού Αποκλεισμού) 
n. Ηλίας Κατσαγούνος (Σ, Υποκειμενικές Προβλέψεις και Super Forecasting) 
o. Φωτεινή Κυριαζή (Ε, Θεωρία Προβλέψεων και Αγροτική Οικονομική) 
p. Παναγιώτης Βλάχος (Ε, Διεθνής Φοροδιαφυγή και Ξέπλυμα Χρήματος) 
q. Σωτήριος Καραγιάννης (Ε, Χρηματοοικονομική των Επιχειρήσεων) 
r. Rafael Yahlomi (Ε, Ποσοτικές Επενδυτικές Στρατηγικές) 

 
EDITORIAL BOARDS 

• Co-Editor: Review of Economic Analysis 

• Μέλος Editorial Board: Forecasting 

• Review Editor: Frontiers in Applied Mathematics and Statistics 

• Πρώην Μέλος Editorial Board: Journal of Modern Applied Statistical Methods, 
International Journal of Energy and Statistics. 

• Adjunct Co-Editor: Mathematical and Computer Modeling, ICCMSE 2004 Special Issue. 
 
ΑΚΑΔΗΜΑΪΚΗ ΕΡΕΥΝΑ 
Διεθνή Επιστημονικά Περιοδικά με Σύστημα Κριτών (για όσα είναι διαθέσιμα δίνεται και 
η αξιολόγησή τους σύμφωνα με την λίστα ABS) 

1. Dimitrios D. Thomakos et al. (multiple authors), “Forecasting: Theory & Practice”, 
fortcoming, International Journal of Forecasting, ABS 3*. 

2. Xi Liu and Dimitrios Thomakos, “`Taps’: A Trading Approach Based on Deterministic Sign 
Patterns”, vol. 175, available online, Expert Systems with Applications, ABS 3*. 

3. Fotis Papailias, Jiadong Liu and Dimitrios Thomakos, “Return Signal Momentum”, 2021, 
Journal of Banking and Finance, vol. 124, available online, ABS 3* 

4. Dimitrios D. Thomakos, Johannes Klepsch, Dimitrios N. Politis, “Model Free Inference on 
Multivariate Time Series with Conditional Correlations”, 2020, Stats, vol. 3, pp. 484-509. 

5. Panagiotis Vlahos and Dimitrios D. Thomakos, “Tax Rates, Tax Evasion and Why 
Increased Tax Audits Fail: An Analysis of Greek Micro-Data”, 2020, European 
Taxation,vol. 60, no. 9.. 

6. Ilias Katsagounos, Dimitrios D. Thomakos, Konstantina Litsiou, Konstantinos 
Nikolopoulos “Superforecasting Reality Check: Evidence from a Small Pool of Experts and 
Expedited Identification”, forthcoming in European Journal of Operations Research, 
vol. 289, pp. 101-117. ABS 4* 

7. Sotirios Karagiannis and Dimitrios D. Thomakos “The Effects of Corporate Bonds on 
Unemployment: Early Evidence from Greece”, 2020, Review of Economic Analysis, vol. 
12, pp. 235-253, ABS 1* 
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8. B. Pochiraju, S. Seshandri, Dimitrios D. Thomakos, Konstantinos Nikolopoulos “Non-
Negativity of a Quadratic Form with Applications to Panel Data Estimation, Forecasting and 
Optimization”, 2020, Stats, vol. 3, pp. 185-202, 

9. Foteini Kyriazi, Dimitrios D. Thomakos and John B. Guerard, “Automatic Time Series 
Modeling and Forecasting: A Replication Case Study of Forecasting Real GDP, the 
Unemployment Rate, and the Impact of Leading Economic Indicators”, forthcoming, Cogent 
Economics and Finance, ABS 1* 

10. Foteini Kyriazi, Dimitrios D. Thomakos, “Distance-based nearest neighbour forecasting 
with application to exchange rate predictability”, February 2020, IMA Journal of 
Management Mathematics, ABS 2* 

11. Foteini Kyriazi, Dimitrios D. Thomakos and John B. Guerard, “Adaptive Learning 
Forecasting – with Applications in Forecasting Agricultural Prices”, 2019, International 
Journal of Forecasting, vol. 35, pp. 1356-1369. ABS 3* 

12. Konstantinos Nikolopoulos, Dimitrios D. Thomakos, Ilias Katsagounos and Waleed 
Alghassab, "On the M4.0 forecasting competition: can you tell a 4.0 earthquake from a 3.0?", 
2019, International Journal of Forecasting, forthcoming. ABS 3* 

13. Hossein Hassani, Antonio Rua, Emmanuel Silva and Dimitrios D. Thomakos, “Monthly 
Forecasting of GDP with mixed frequency multivariate Singular Spectrum Analysis – 
MFMSSA”, 2019, International Journal of Forecasting, vol. 35, pp. 1263-1272. ABS 3* 

14. Constantina Kottaridi and Dimitrios D. Thomakos, “Regulate Me Not: The Regulatory 
Failures of Taxation, A Tale from Greece”, Managerial and Decision Economics, 2018, 
vol. 39, pp. 863-871. ABS 2* 

15. Dimitrios D. Thomakos and Rafael Yahlomi, “Dynamic Stop Loss Rules as Universal 
Performance Enhancers”, 2018, Investment Management and Financial 
Innovations, vol. 15, pp. 1-16. 

16. Prasad Bhattacharya and Dimitrios D. Thomakos, “Robust Model Rankings of Forecasting 
Performance”, Journal of Forecasting, 2018, vol. 37, pp. 676-690. ABS 2* 

17. S Zamani Mehreyan, A. Sayyareh and Dimitrios D. Thomakos, “Non-nested model 
selection based on the quantiles and its application in time series”, Communications in 
Statistics, Theory and Methods, 2017, available online. 

18. George Papanastasopoulos and Dimitrios D. Thomakos, “Managerial Discretion, Net 
Operating Assets and the Cross-Section of Stock Returns: Evidence from European Countries”, 
Journal of International Financial Markets, Institutions and Money, 2017, vol. 
47, pp. 188-210. ABS 3* 

19. Fotis Papailias and Dimitrios D. Thomakos “EXSSA: SSA-Based Reconstruction of Time Series 
via Exponential Smoothing of Covariance Eigenvalues”, International Journal of 
Forecasting, 2017, vol. 33, pp. 214-229. ABS 3* 

20. Fotis Papailias, Jiadong Liu and Dimitrios D. Thomakos “The Baltic Dry Index: Cyclicalities, 
Forecasting and Hedging Strategies”, Empirical Economics, 2017, vol. 52, pp. 252-280. 
ABS 2* 
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21. Thomas Alexopoulos and Dimitrios D. Thomakos “Functional Smoothing for Risk 
Management of Energy Assets”, International Journal of Energy and Statistics, 2016, 
vol. 4. 

22. Thomas A. Alexopoulos and Dimitrios D. Thomakos, "Carbon Intensity as a Proxy for 
Environmental Performance & the Informational Content of the EPI", Energy Policy, 2016, 
vol. 94, pp. 179-190. ABS 2* 

23. Shanti Chakravarti, Dimitrios D. Thomakos and Konstantinos Nikolopoulos “Growth, 
Deregulation and Rent Seeking in the post-war British Economy”, Applied Economics, 
2016, vol. 48, pp. 1719-1729. ABS 2* 

24. Fotis Papailias and Dimitrios D. Thomakos “An Improved Moving Average Trading Rule”, 
Physica A, 2015, vol. 428, pp. 458-469. ABS 2* 

25. Dimitrios D. Thomakos and Konstantinos Nikolopoulos “Forecasting Multivariate Time 
Series with the Theta Method”, Journal of Forecasting, 2015, vol. 34, pp. 220-229. ABS 
2* 

26. Dimitrios D. Thomakos “Smoothing Non-Stationary Time Series with the Discrete Cosine 
Transform”, Journal of Systems Science and Complexity, 2016, vol. 29, pp. 329-404. 

27. Panagiotis Schizas and Dimitrios D. Thomakos “Market Timing and Trading Strategies 
using Asset Rotation”, Quantitative Finance, 2015, vol. 15, pp. 285-298. ABS 3* 

28. Fotis Papailias and Dimitrios D. Thomakos “Covariance Averaging for Improved 
Estimation and Portfolio Allocation”, Financial Markets and Portfolio Management, 
2015, vol. 29, pp. 31-59. 

29. Thomas Alexopoulos, Dimitrios D. Thomakos and Dionisia Tzavara “An Analysis of the 
Effects of Regulation and Business Environment of Installed Capacity of Renewable Energy 
Source in the EU-15”, International Journal of Energy and Statistics, 2014, vol. 2, pp. 
183-196. 

30. Dimitrios D. Thomakos and Thomas Alexopoulos “Economic Growth as a Proxy for 
Environmental Performance: Exploring the Informational Content of the Environmental 
Performance Index”, International Journal of Energy and Statistics, 2014, vol. 2, pp. 
151-168. 

31. Dimitrios Thomakos and Kostas Nikolopoulos “Fathoming the Theta Method for a Unit 
Root Process”, IMA Journal of Management Mathematics, 2014, vol. 25, pp. 105-124. 
ABS 2* 

32. Fotis Papailias and Dimitrios D. Thomakos “Out of `sync’: the breakdown of economic 
sentiment cycles in the EU”, Review of International Economics, 2014, vol. 22, pp. 131-
150. ABS 2* 

33. Fotis Papailias and Dimitrios D. Thomakos “Momentum Trading in NYSE Energy Stocks”, 
International Journal of Energy and Statistics, 2013, vol. 1, pp. 243-256. 

34. Fotis Papailias and Dimitrios D. Thomakos “Trading Energy ETFs with an Improved 
Moving Average Strategy”, International Journal of Energy and Statistics, 2013, vol. 
1, pp. 31-43. 
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35. Panagiotis Schizas and Dimitrios D. Thomakos “Market Timing using Asset Rotation on 
Exchange Traded Funds”, Investment Management and Financial Innovations, 
2013, vol. 10, pp. 60-67. 

36. Dimitrios Vortelinos and Dimitrios D. Thomakos “Nonparametric realized volatility 
estimation in the international equity markets”, International Review of Financial 
Analysis, 2013, vol. 28, pp. 34-45. ABS 3* 

37. George Papanastasopoulos, Dimitrios D. Thomakos and Tao Wang “Corporate Financing 
Activities, Fundamentals to Price Rations and the Cross-Section of Stock Returns”, Journal 
of Economic Studies, 2013, vol. 40, pp. 493-514. ABS 2* 

38. Thomas Alexopoulos, Dimitrios D. Thomakos and Dionisia Tzavara “A decomposition of 
the effect of renewable energy sources regulation on CO2 Emissions in the EU-15”, 2012, 
Environmental Economics, vol. 3, pp. 53-65. 

39. Kostas Nikolopoulos, Dimitrios Thomakos, Fotios Petropoulos, A. Litsa and V. 
Assimakopoulos “Forecasting S&P500 with the Theta Model”, International Journal of 
Financial Economics and Econometrics, 2012, vol. 4, pp. 73-78. 

40. Gikas Hardouvelis, George Papanastasopoulos, Dimitrios Thomakos and Tao Wang 
“External Financing, Growth and Stock Returns”, European Financial Management, 
2012, vol. 18, pp. 790-815. ABS 3* 

41. Dimitrios Thomakos and Dimitrios Vortelinos “Realized Volatility and Jumps in the Athens 
Stock Exchange”, Applied Financial Economics, 2012, vol. 22, pp. 97-112. ABS 2* 

42. George Papanastasopoulos, Dimitrios Thomakos and Tao Wang “Information in Balance 
Sheets for Future Stock Returns: Evidence from Net Operating Assets”, International 
Review of Financial Analysis, 2011, vol. 20, pp. 269-282. ABS 3* 

43. George Papanastasopoulos, Dimitrios Thomakos and Tao Wang “Accruals and the 
Performance of Stock Returns following External Financing Activities”, British Accounting 
Review, 2011, vol. 43, pp. 214-229. ABS 3* 

44. Dimitrios D. Thomakos and Michail Koubouros “The Role of Realized Volatility in the 
Athens Stock Exchange”, Multinational Finance Journal, 2011, vol. 15, pp. 87-124. ABS 
1* 

45. George Dikos and Dimitrios Thomakos “Econometric Testing of the Real Option 
Hypothesis: Evidence from Investment in Oil Tankers”, Empirical Economics, 2010, pp. 1-
25. ABS 2* 

46. George Pananastasopoulos, Dimitrios Thomakos and Tao Wang “The implications of 
retained and distributed earnings for future profitability and stock returns”, Review of 
Accounting and Finance, 2010, vol. 9, pp. 395-423. ABS 2* 

47. Hossein Hassani and Dimitrios Thomakos “A Review of Singular Spectrum Analysis for 
economic and financial time series”, Statistics and its Interface, 2010, vol. 3, pp. 377-397. 

48. Dimitrios D. Thomakos and Tao Wang “Optimal Probabilistic and Directional Predictions 
of Financial Returns”, Journal of Empirical Finance, 2010, vol. 17, pp. 102-109. ABS 3* 
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49. Dimitrios D. Thomakos “Median Unbiased Optimal Smoothing and Trend Extraction”, 
Journal of Modern Applied Statistical Methods, 2010, vol. 9, pp. 144-159. 

50. Michail S. Koubouros and Dimitrios D. Thomakos “Realized Volatility, Returns and 
Asymmetries in US Size and Book to Market Portofolios”, forthcoming in Finance Letters. 

51. Prasad S. Bhattacharya, Cem Karayalcin and Dimitrios D. Thomakos “Exchange Rate Pass-
Through and Relative Prices: An Industry-Level Empirical Investigation”, Journal of 
International Money and Finance, 2008, vol. 27, pp. 1135-1160. ABS 3* 

52. Dimitrios Thomakos, Tao Wang, Jing Tao Wu and Russell Chuderwicz “Macroeconomic 
Announcements, Real-Time Covariance Structure and Asymmetry in the Interest Rate Futures 
Returns,” Journal of Futures Markets, 2008, vol. 28, pp. 815-844. ABS 3* 

53. Prasad S. Bhattacharya and Dimitrios D. Thomakos “Forecasting Industry-Level CPI and 
PPI Inflation: Does Exchange Rate Pass-Through Matters?”, International Journal of 
Forecasting, 2008, vol. 24, pp. 134-150. ABS 3* 

54. Dimitrios D. Thomakos and Monica Escaleras “Relative Price Uncertainty, Political 
Instability and Private Investment: Evidence from Eight Latin American Economies”, Review 
of Development Economics, 2008, vol. 12, pp. 372-385. ABS 2* 

55. Prasad S. Bhattacharya and Dimitrios D. Thomakos “Trade Openess and Domestic 
Conflict: An Empirical Investigation for Latin America”, Economics of Peace and 
Security Journal, 2007, vol. 2, pp. 77-80. 

56. Dimitrios D. Thomakos, Tao Wang and Jing-Tao Wu “Market Timing and Cap Rotation”, 
Mathematical and Computer Modeling, 2007, vol. 46, pp. 278-291. 

57. Constantina Kottaridi and Dimitrios D. Thomakos “Global FDI Convergence Patterns? 
Evidence from International Comparisons”, Journal of Economic Integration, 2007, vol. 
22, pp. 1-25. ABS 1* 

58. John B. Guerard, Dimitrios D. Thomakos and Tao Wang “Forecasting Realized Futures 
Volatility”, Forecasting Letters (lead article), 2006, vol. 1, pp. 5-8. 

59. Devashish Mitra, Dimitrios D. Thomakos and Mehmet Ulubasoglu “Focusing on Trade 
Policy and Ignoring Non-Trade Concessions: Can we Obtain Reliable Parameter Estimates 
when Protection is for Sale”, Canadian Journal of Economics, 2006, vol. 39, pp. 187-210. 
ABS 3* 

60. Dimitrios D. Thomakos and Prasad S. Bhattacharya “Forecasting Inflation, Industrial 
Output and Exchange Rates: a template study for India I”, Indian Economic Review, 2005, 
vol. 40, pp. 145-165. 

61. Devashish Mitra, Dimitrios D. Thomakos and Mehmet Ulubasoglu “Protection vs. 
Promotion: An Empirical Investigation”, Economics and Politics, 2004, vol.16, pp. 147-
162. ABS 2* 

62. Dimitrios D. Thomakos and John B. Guerard “Naïve, ARIMA, Transfer Function and VAR 
Models: A Comparison of Forecasting Performance”, International Journal of 
Forecasting, 2004, vol. 20, pp. 53-67. ABS 3* 
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