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2006 Hedge funds return predictability: Bayesian model selection and implications
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Giamouridis)

2008 Liability Management for Pension Funds in a Time-Varying Volatility
Environment. (CKER SOA US - funded research project, joint with S.
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2009 Analysis of Financial time series using Bayesian non-parametric methods.
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University of Peloponnese, Department of Economics, March 2005. [paper presentation:
Hedge funds portfolio construction: A Dynamic approach].

“Advances in Financial Forecasting”, 2nd International Symposium at the 2005
International Conference of Computational Methods in Sciences and Engineering,
Loutraki, Greece, October 2005. [paper presentation: Hedge fund pricing and portfolio
choice in a Dynamic approach].

“ISBA Eight world metting on Bayesian Statistics”, Benidorm (Alicante) Spain, June
2006. [poster presentation: A Bayesian Analysis of Unit Roots and Structural breaks in
the Level and the Error Variance of Autoregressive Models].

12" International Conference on Computing in Economics and Finance, Limassol,
Cyprus, June 2006. [paper presentation: Evaluating Hedge Fund managers: A Bayesian
investigation of skill and performance].

5™ Annual Conference — Hellenic Finance and Accounting Association (H.F.A.A.) on
Finance and Accounting, Thessaloniki, Greece, December 2006. [paper presentation:

Hedge Fund pricing and model uncertainty].
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University of Zurich, Department of Economics, April 2007. [paper presentation: Hedge
Fund pricing and model uncertainty].

International Workshop on Computational and Financial Econometrics, Geneva,
Switzerland, April 2007. [paper presentation: Hedge Fund return predictability in the
presence of estimation risk and model uncertainty].

1** Athens-Pavia Meeting on Statistics, Athens, Greece 2008. [paper presentation: Model
uncertainty and Hedge fund return predictability].

1*" International Workshop of the ERCIM Working Group on Computing and Statistics,
Neuchatel, Switzerland, 2008. [paper presentation: Detecting Structural Breaks in
Multivariate Financial Time Series: Evidence from Hedge Fund Investment Strategies].
15" International Conference on Panel Data, Bonn, Germany, July 2009.

8™ Conference on Research on Economic Theory & Econometrics, Tinos, Greece, July
2009. [paper presentation: Bayesian Analysis of Autoregressive Models with Multiple
Structural Breaks].

3" International Conference on Computational and Financial Econometrics, Limassol.
Cuprous, 2009. [paper presentation: Evidence for Hedge Fund Predictability from a
multivariate Student-t Full-Factor GARCH Model].

SEMINARS

European Summer School on Advanced Markov Chain Monte Carlo methods, Skoerping,
Denmark, August 1998.

New Financial Tools, Research Center, Athens University of Economics and Business,
Athens, Greece, 1998-1999.

Graduate Training Program in Mathematical Statistics and Applied Probability:
“Understanding MCMC”, “Theory and Inference for extremes”, Lancaster University,
Lancaster, United Kingdom, July 2003.

Graduate Training Program in Bayesian Statistics: “Particle Filters”, “Markov Random
Fields”, “Exact Simulation”, Lancaster University, Lancaster, United Kingdom,

September 2003.

ACADEMIC ACTIVITIES

REFERRING IN SCIENTIFIC JOURNALS

Computational Economics (2010- ). (1 article)

Journal of Financial Research (2009- ). (1 article)

Journal of Banking and Finance (2009- ). (1 article)

International Journal of Banking, Finance and Accounting (2009- ). (1 article)

Journal of Empirical Finance (2008- ). (1 article)
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Computational Statistics and Data Analysis (2007-). (3 articles)
Statistics and Computing (2007- ). (1 article)

Journal of Applied Econometrics (2006- ). (2 articles)

Journal of Financial Econometrics (2006- ). (1 article)

Journal of Statistical Planning and Inference (2006- ). (1 article)

Statistical modeling: An international Journal (2005- ). (1 article)

MEMBER OF PHD COMMITTEES

Supervisor of Ph.D. Candidate Dimitris Giannikis.

Member of the 3-member committee - Petralias A. (2010) Bayesian Model Determination
and Nonlinear Threshold Volatility Models. Supervisor: Petros Dellaportas, Department
of Statistics, Athens University of Economics and Business.

Member of the 7-member committee — Papadakis E. (2009). Essays in Econometrics.
Supervisor: Euthimios Tsionas, Department of Economics, Athens University of

Economics and Business.

ACADEMIC RELATED ACTIVITIES

Member of the International Society for Bayesian Analysis (ISBA).

Member of the Institute of Mathematical Statistics (IMS).

Member of the Society of Computational Economics (SCE).

Member of the Scientific Program Committee of the First International Workshop of the
ERCIM Working Group on COMPUTING & STATISTICS, 19-21 June 2008, Neuchatel,
Switzerland.

Member of the Scientific Program Committee of the Second International Workshop of the
ERCIM Working Group on COMPUTING & STATISTICS, 29-31 October 2009, Limassol,
Cyprus.

RESEARCH INTERESTS

MCMC and Convergence Diagnostics

Bayesian Inference and Bayesian Model Choice

Modeling of Time Series

Financial Econometrics

Hidden Markov Models

Optimal Asset Portfolio Allocation with Classical and Bayesian approaches

Hedge Funds — Funds of Funds optimal portfolio construction
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