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Abrva TnA: 210 8203392
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Exnaidevon

Ph.D. o¢ Quantitative Finance:
1996 - 1999, Center for Quantitative Finance, Management School, Imperial
College, London, U.K.
O¢pa: “ Liquidity Risk In Spot Foreign Exchange Markets” yprjpatodotodpevo aro
) NatWest Markets pie TavtoxpovI) arrokAel0TIKOTTA TOVG 3 ET®V OTd
arote\éopara g epevvag. H épeova apopovoe kopimg 1ovTeAOIION 01 VEDPOVIKGOY
OIKTOWV, PI-IIAPAPETPIKEG OTATIOTIKEG PEOODODE, OTOXAOTIKI] AVAANDOTL) KAt
apuntikeg pebodovg PeAtiotomnoinorng.

M.Sc/D.1.C. ot Zootypata Avtopartoo EAéyxoo (Control Systems):
1994 -1995, Department of Electrical Engineering, Imperial College, London, U.K.
Average of exams: 82%.
Aun\opartikn) ©¢on): “ Design of a Flight Simulator Using Linear Optimal and
Nonlinear Control Methods” ypnpatodotnpévn amno v British Aerospace.

Aimopa (M.Eng.) HAextpoAoyov Mnyavikod kat Mny/koo HAektpovik®v Ynoloyiotov:
1989-1994 , EBviko Metoofio IToAoteyveio
TeAwkog Babpog 7.74, Eldikevor) otng Tnhemkowvevieg kat Hhextpovixr).
Au\opartikn) Epyaoia: “Neural network adaptive control of a six-degrees of
freedom robotic manipulator” 1 oroia kat GNHOCLEDTNKE eV PEPEL OTO OOYYPAPPA
g oxoArg HAextpodoywv Mny/xav “Evgorig Popmotikog EAeyyog” 1n Exdoon
1998.

AmnoAvotrplo Avkeioo:
Babpog 18.9.

Enayye\patikn Epnepia
Inpepa: Owovopiko Iavemotipio Apvev (mponv AXOEE):
Enikovpog Kafdnyntrg oto Tpfjpa Aoylotikig kat Xpjatoo1tKOVOHIKLG

Awoiknong

Kataption tmg oVAng xat Owaokaiia ota pabrjpata  Tov  IPOHTOYIAKOD

TIPOYPAPPATOG

e «IT\npogopraxda Zvotrpata Xpnpatookovopikrg Atoiknong» (Computational
Finance)

o «Mikpodopr) Ayopwv» Tov 8° eSaprjvoo TG OXOAr|S,

o «Tithot Ztabepov Ewoodrjpatog» tov 80 e€apr)vou tng oxoArs,
Kat 61daokalia eniong tov pabnpdatev

e «Xpnpatoowovopikrg Owovopetpiag» oto 4° £10G TOL THHHATOG,
o Xpnpatoowovopkd Iapdywya» oto 4° £€10G TOL TP PATOG.
Kataption g o0Ang xat Owdaokadia ota pabnpata Tov  HETANTOYIAKOD
IPOYPAPPATog

o «Ewaywyr) otig IToootikég MeBodov XpnatootkovopiKr|g»,
«Mkpodopr) Ayopov» (Zoviidaokahia),

o «[Twotetikog Kivdovog xat [Tiototikd [Napayoya»,

o «Jloootikég MéBodot pe Matlab”, (Zovoidaoxkaliay).

e «Awayeipron Kivdovev»

¢ «Owovopetpia XpovOAOyIKOV Zelpmv»



2011- oqpepa: EAAgviko Avowkto Iavemotipio EN\adog:

XEIT oty AEO31.

2009- 2011: AweBvig ITavemotipio EANadog (International Hellenic University):

Awdaoxk®v ota MSc Banking & Finance, MBA
Kataprion tng vAng xat d1daokalia ota pabrjpata
e Financial Derivatives

o  Credit Risk

e Fixed Income & Foreign Exchange

e Risk Management

2004- Xemt. 2006: EFG Eurobank Ergasias:

Head of Structured Products and Alternative Investments:

Ynievtovog yia 1o oxediaopo, TipoAoynor), avtiotddpion Kat yua v Iapay®yr) Too
DAKOD ITPO®BNONG TOV DOPNHEVOV IIPOTOVI®V HOL IOAODVTAL O TEAKODG IIEAATES
péom TV private banking kat retail Stktd@Vv.

2001- 2004: Epmopikr Tpanefa Enevévoewv A.E.:

Senior Structurer - Emike@alrjg too tpnparog Financial Engineering - Risk
Analytics Officer.

2001- 2006: Owovopwko ITavemotipio AOnvev (mponv AXOEE):

IIA/407 Adaokmv oto Tpfpa Aoylotikrg Kat XpaTtootKoVopiKI G Aloiknorng
Katdaption g vAng xat dibaokalia ota pabnpara «[TAnpogopiaxa Zvotpata
Xpnpatoowovopikng  Atoiknong» (Computational Finance) kot «Mikpodopr)
Ayopav» tov 8 efapnvov g oxoArg, ddaokaAia emiong Ttov pabnpatog
«Xprjpatoowkovopuikr)g Owovopetpiag» oto 4° £10g TOL THNPATOS. ZVYYPAPI] TOV
ONPEW®OE®V TOL pabnpatog mov 000nke ard TO HAVEMIOTHIO OTOLG (POLTITES.
Awdaokaiia oto Metantoxiakd tov Tpnpatog ota Mabhpata: «Ewayeyr otig
IToootikeg MeBodov Xpnparookovopikrg», «Mikpodour] Ayopwv», «ITiotmtikog
Kivoovog kat ITiototika [apayoya», «IToootikeg Mébodot pe Matlab”.

1998-1999: NatWest Markets, London, U.K

IToootikog avaAvtrg oto FX Structured Products Desk

1996-1998: NatWest Markets, London, U.K

IToootikog avalotrg (quantitative analyst) otn AevBovon Trading Risk

Noépppro 1995- IovAo 1996: NatWest Bank, ABnva.

1995:

2001:

2002:

2007:

Software developer yia Front Office /Position Keeping.

ITapovowdoeig oe Zovedpia & Zepvapia

Statistics and Neural Networks Workshop in Edinburgh, UK

Chalamandaris G. Tzafestas, S.: “ Application of MLP & RBF Neural Networks on
the control of a 6-degree robotic manipulator”.
Euro 2001, Workshop (Rotterdam Management School, Erasmus University).
Chalamandaris G. - ‘Liquidity Risk In Spot Forex Markets. *
Eurobanking, Workshop (Cyprus):
Chalamandaris G.: ‘Risk Management Of Large Equity Portfolios: the Case of
Greece
HFAA, Conference (Patras):

Chalamandaris G., Tsekrekos A.: ‘Systematic Components in the Dynamics of
Implied Volatility Surfaces in FX Markets.”



2008: EFMA, Conference (Athens):

Chalamandaris G., Tsekrekos A.: ‘Predictable Dynamics of Implied Volatility
Surfaces in OTC FX Markets.

2008: ASFA/NFA, Conference (Yokohama):

Chalamandaris G., Tsekrekos A.: ‘Short term predictability of Implied Volatility
Surfaces in OTC FX Markets.’

2008: Athens Policy Forum, Conference:

Chalamandaris G., Tsekrekos A.: ‘Common Factors and Causality in the Dynamics
of Implied Volatility Surfaces: Evidence from the FX OTC Market.’

2008: Risk Management Conference 2008, (Singapore):

Chalamandaris G., Tsekrekos A.: “A new Description of the Implied Volatility
Surfaces Dynamics in OTC FX Markets.”

2009: EFMA, Conference (Milan):

Chalamandaris G., Tsekrekos A.: ‘How important is the Yield Curve Information
for the Modeling of Implied Volatility Surfaces in OTC FX Markets?’

2010: Multinational Financial Society, Conference (Barcelona):

Chalamandaris G., Rompolis, L.: “Exploring the Role of the Realized Return
Distribution in the Formation of the Implied Volatility Smile.”

2010: ICMA, Seminar (Reading):

Chalamandaris G., Tsekrekos A.: ‘How important is the Yield Curve Information
for Modeling & Forecasting Implied Volatility Surfaces in OTC FX Markets?’

2011: Multinational Financial Society, Conference (Rome):

Chalamandaris G.: “The Impact of the Financial Crisis in the Joint Dynamics of CDS
and Bonds’

Anpooeopéveg Epyaoieg oe Emotnpovika ITeprodika
Chalamandaris G.: “Pricing Multicallable Range Accrual Bonds with the Libor Market
Model”, Managerial Finance, Volume 33, Number 5, 2007 pp. 292-308.
G. Chalamandaris, A. Tsekrekos, “Common Factors and Causality in the Dynamics of
Implied Volatility Surfaces: Evidence from the FX OTC Market”, Journal of Economic
Asymmetries, June 2009
G. Chalamandaris, A. Tsekrekos, “The Correlation Structure of FX Option Markets
before and since the Financial Crisis”, Applied Financial Economics, Jan. 2010.
G. Chalamandaris, A. Tsekrekos, “Predictable Dynamics of Implied Volatility Surfaces in
OTC FX Markets.”, Journal of Banking & Finance, Elsevier, vol. 34(6), pages 1175-1188,
June 2010.
Chalamandaris G., Tsekrekos A.: “How important is the Yield Curve Information for
Modeling & Forecasting Implied Volatility Surfaces in OTC FX Markets?’ - Journal of
International Money and Finance, forthcoming. (Top 10 Downloaded Paper from SSRN
for 4 weeks.)
Chalamandaris G Rompolis, L.: “Exploring the Role of the Realized Return Distribution in
the Formation of the Implied Volatility Smile.’, Journal of Banking & Finance, 2012,
Elsevier, vol. 36(4), pages 1028-1044..
Chalamandaris G., Tsekrekos A.: ‘Predictability in implied volatility surfaces: evidence
from the Euro OTC FX market’ - European Journal of Finance, forthcoming.
Chalamandaris G., Tsekrekos A.: “Explanatory Factors and Causality in the Dynamics of
Volatility Surfaces Implied from OTC Asian-Pacific Currency Options’ - Computational
Economics, forthcoming.

Anpooteopéveg Emotypovikeg Epyaoieg oe ZoAhoyikovg Topoog kat BipAia



1. G. Chalamandaris, T. Malliaris, “Ito Calculus and the Derivation of the Black-Scholes
formula”, The Handbook of Quantitative Finance and Risk Management, edited by C.F.
Lee, Springer Verlag, 2008. - pp 447-469

2. G. Chalamandaris, T. Malliaris, “Stochastic Processes”, Companion to Derivatives, edited
by R. Kolb and J. Overdahl, Blackwell Finance, pp 557-593.

3. Chalamandaris G., Chalamandaris A.: “Portfolio Insurance Strategies on Mutual Funds as
an Alternative to Option-Based Capital Protected Investments”, oto ZoA\oy1ko TOpo oo
exdidetan ot pvrpn tov Kab. BapBolopaiov ano to INavemotrpio Tewpaia, 2011.

Emotnpovikég Epyaoieg Yo Kpion (Working Papers)

1. G. Chalamandaris, Vlachogiannakis, N., “How Efficient is the CDS markets in
incorporating Financial Statement Announcements? A Comparative Analysis. “, (Under
review)

2. G. Chalamandaris , “The Impact of the Financial Crisis in the Joint Dynamics of Credit
Markets”, (Under review)

3. G. Chalamandaris, “The Informational Content of Rating Announcements in the
Sovereign Debt Markest”, (Under review).

4. G. Chalamandaris , “Regimes and Asymmetries in the Determinants of the CDS Basis”

5. G. Chalamandaris, Sloyan, K, “Does Momentum Affect Option Pricing? Evidence from
EuroStoxx50”

Ynotpo@ieg

1995: British Aerospace:
Xpnpatodotnon g Autepartikig Epyaoctiag moo d1e€ryybet ota mhaiowa too MSc pe
0épa “ Design of a  Flight Simulator Using Linear Optimal and Nonlinear Control
Methods”.

1996-99: Natwest Markets:
Xpnpatodotnon g Atdaktopiknig Awarpifrg pe Oepa “ Liquidity Risk In Spot
Foreign Exchange Markets”.

2010: ITEBE: (OIIA)
Xpnpatodotnon g ¢peovag pe Toexpexo A., pe O¢pa “Liquidity and Correlation
Dynamics: Evidence from the S&P500 Universe.»

Kprtng oe Emotypovikeg Epyaoieg
e Emotmpovikog Kpitrg ota Journal of Banking and Finance, European Journal of Finance,
Review of Quantitative Finance and Accounting, Emerging Markets Finance and Trade,
Annals of Operational Research.

Eé¢veg I'N\@ooeg & AN\eg AeSrotnteg

Ayyhika:  Apiota. Cambridge Proficiency grade A.

FaMwka:  TToAd kala. Diplome d’Etudes Superieures Francaises amo ) I'al\ikr) Axadnpia
Abnvaov (1993, Babpog: Assez bien). -

I'eppavika: Kahda. Mittelstuffe amo to Ivotttooto Goethe Institute oto Aovdivo (1998,
Babnog: Befriedigend).

Itahika: ~ Mérpra. (Medio 1994, Babpog B).

Computing: Visual C++, Visual Basic, Pascal, Fortran, LISP, PROLOG, Excel, Access, SPSS,

Mathematica, Matlab.

GMAT: Score 650 (top 6%) 1o 1994.

Onrteia: ExnAnpwoda t1g oTpatietikég pov vroxpemoelg vrmpetovtag to 2000-1 otnv
agporopid.






