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XITIOYAEX
1996-2000

1995-1996

1994-1995
1990-1994

IMavemommo Essex (U.K), Awoaxtopomd ota Owovopns, (PhD in
Economics). Tithog Stdautopiung dtatoing: «Ketueva gyetind pe tpy xtiunon
xhaguatind ovvoloxnowuévowy ovotnudrwvy (Essays on the estimation of fractionally
cointegrated systems). H npogopwn e€étaon g Stdantopung StxtolBng éytve
oto London School of Economics (LSE) pe emtoyia oug 15 XentepBptov
2000. Efetaotée: Dr. J. Hidalgo (LSE), Dr. Roderick McCrorie (Essex
University, xoat Queen Mary College, University of London)

IMavemomuo Essex (U.K), Metantoyond Aimdwpo Ewdixsvong ota
Owovopwna, (MA in Economics), amovepndnxe pe Siaxpton
IMavemomwo Essex (U.K), Diploma ot Owovound

Iavemomqmo Maxedoviug, [Tryio ota Owovopna (7/10). Eicodog ot0
uNpa Owovouwwy Emompuov: Xen 1990. Oloxinowon omovdwv: Iouvv
1994
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DOOITHTIKEX
ATAKPIZEIX

EITATTEAMATIKH

Ot dtdantopinég pov omovdég yonuatodotninuay, (1996-2000),
and 10 Owovopwnd tunpa tov Ilavemompiov tov Essex péow
g epevvrinng now Sdontinyg vmotpoyiag ("Research and
Teaching Studentship").

Ot omovdég pov yo ™V amoxtnon tov  Metantuylanod
Armhwpotog Etdinevong ot Ouwovopnd emiong
yonpatodotminuay and 1o Owmovound tpnpe tov Iavemomuiov
tov Essex péow twv ESF, (BEuropean Social Funding)
LTOTEOYLKV.

Mov anovepnbnue and to IMavemotmuio touv Essex, 1o BpaBeio
"Leatherland Award" yix v nokbtepn tehmny) Babpoloyia ota
UETATTUYlANG OMovoua mpoyeappata tov Ilavemotpiov v

oxadnpainy yeovia 1995-1996

EMIIEIPIA - EPTAXIA:

Dep 2005 -

Oxt 2003 — Avy 2008

Tov 2004 — Def 2005

e Emixovgog xabnynig oto Ilavemomuo IMatpov,
Tunpo Owovopwwy  Emompwy,  I'vwotxo
Avtireipevo «Owovopetplan, (P.EK Siopopod 1.
N.IT.A.A 40/25-2-2005)

e Meéhog wc Xwvtoviotnng Emtpomne (X.E) tov
Metantuytonod Ipoypappatog Zmovdwmy

Atdaoxopevo MaOnpoto

e ITgomtuytoxo:
0 () Owovopetpin
http://eclass.upatras.gr/courses/ECON1202/

0 (B) Mabnpoatinn Owovounn
http://eclass.upatras.gr/courses/ECON1212/

e MetamToytoxo:
O (y) Owovopetpin
http://eclass.upatras.gr/courses/ECON1203/

0 (8) Ewdwa Ocpata Owovopetpliog
http://eclass.upatras.gr/courses/ECON1215/

Zuvepyalopevo Exnadevtno Ilgoowmxo (Z.E.IT).
EMnvind  Avowrtd  TMavemomuo.  Awddéo  TTocotinég
Mefodovg ot Oepatinyy Evomra “Awoinnon
Emyetonoewy now Opyoviopwmy” (A.E.O 13)

Egsvvnmig I” Babpidag oto KEIIE (Keévtpo
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Amp 2000 — Mai 2002

Oxt 2000 — Maxp 2002

Ox%1 1996 — Iovy 1999

AHMOXIEYXEIYX (ME
ATAAIKAXJA KPIXHZX)

Erepoavagopee: 3. IInyn:
http://ideas.repec.otrg/e/c
/pve55.html ,
WWW.SCOpUS.COm ot
LoTOGEAOA TEQLOBLXOD

Erepoavapopég: 2. ITnyn:
http://ideas.repec.org/e/c

[Tooyoappatiopob nat Owovouwmey Egeuvwv)
Epsvvnuxog Xvvepyatng, Metadibuxtooind (Research
Associate, Post Doctoral position), Cardiff Business
School. Amo v 1n Ampthiov péyot ™y 311 Magtiov
EQYROTNUX O &V OLETEG  EEELVNTIXO  TEOYQXMUMUX
yonpatodotovpevo amod 10 ESRC, (European Social
Research Council). To mpoypappx eiye titho: “Nonlinear
Adjustment mechanisms and the asymmetric impact of
shocks” xot 7ty 1€EOG TOL ELELTEPOL TEOYPAUMUATOS TOL
ESRC pe titho: "UNDERSTANDING THE
EVOLVING MACROECONOMY". Epyodotng pov
not emPBAETWY  nanynne TOL TEOYEAUUXTOS NTAV O
noOnynne David Peel. To ouporotd pov avavemOnue yro
dvo emmAigov punveg (Ampidto xaw Mdro 2002) o’ ot eiyo
emoteéder oty EARdSa  yr  va  exminowow  Tig
OTEATLOTIXEG YOL LToYEewoele. H ouvvoklnn epyaocioa pog
Yo t0 mpoyeappa Ehafe efatpetiny pveln and 1o ESRC.
[N TeplocoTepeg TANEOYOPIES TUEAUXARD ETUHOLVWVELCTE
pe tov xxbnynt x. David Peel.

Emuovoueyy  Sdaoxahic  (Teaching  associate),
Emysionpatiny Xyohn, Cardiff. Emuxovpnn Sidaonahio
oe mpomntuylaxo eninedo, (x) Egoppoopéva Owovopna
not petamtuytaxd eninedo (o) Owovopetpior xar  (B)
Yrnoloyiotineg Mébodor  (wpopoboav v yoNon Ttov
Microfit 4.0 oe petantuytanod eninedo)

Emxovpiny;  ObaoxaMa  (Teaching  assistant),
[Mavemomuto  touv  Essex. Emwrovpwy  Sidaonaiio
POOVTIOTNELIMOL  TOMOL  UE  ADOY]  AOUNOEWV — OF
npomtuytand eminedo (20 €t0Q) Twv pabnpatwv: (o)
Mabnpating yro Owovopordyove (B) Owovopetpla (y)
Mwpoowovopny)  Bewpla  (pe  épgpaon ot  Oewplio
Toyviev). Zuvolud 360 wpeg didaonaiog

1. Venetis, Ioannis & Paya, Ivan & Peel, David,
2007. "Deterministic impulse response in a
nonlinear model. An analytical expression,"
Economics Letters, Elsevier, vol. 95(3), pages 315-
319, June.

2. Duarte, Agustin & Venetis, Ioannis & Paya, Ivan,
2005. "Predicting real growth and the
probability of recession in the Euro area using

the vyield spread," International Journal of
Forecasting, Elsevier, vol. 21(2), pages 261-277.

3. Venetis, Ioannis & Peel, David, 2005. "Non-
linearity in stock index returns: the volatility
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10.

and serial correlation relationship," Economic
Modelling, Elsevier, vol. 22(1), pages 1-19,

January.

David Peel & Ioannis Venetis, 2005. "Smooth
Transition Models and Arbitrage
Consistency," Economica, London School of

Economics and Political Science, vol. 72(3), pages
413-430.

D. A. Peel & I. Paya & 1. Venetis, 2004.
"Estimates of US monetary policy rules with
allowance for changes in the output gap,"
Applied Economics Ietters, Taylor and Francis
Journals, vol. 11(10), pages 601-605, August.

Duarte, A. & Venetis, I. & Paya, 1., 2004. "Curva
de rendimientos y crecimiento de 1la
producciéon real en la UEM: eficiencia y
estabilidad predictiva./Yield Curve and Real
Output Growth in the EMU: Efficiency and
Predictive Stability," Estudios de Fconomia
Aplicada, Revista Estudios de Economia Aplicada,
vol. 22, pages 21, Abril.

David A. Peel & Michael J. Peel & Ioannis
Venetis, 2004. "Further empirical analysis of
the time series properties of financial ratios
based on a panel data approach," Applied
Financial Economics, Taylor and Francis Journals,
vol. 14(3), pages 155-163, February.

Ioannis Venetis & David A. Peel & Ivan Paya,
2004. "Asymmetry in the link between the
vield spread and industrial production:
threshold effects and forecasting," Journal of
Forecasting, John Wiley & Sons, Ltd., vol. 23(5),
pages 373-384.

Venetis, loannis & Paya, Ivan & Peel, David,
2003. "Re-examination of the predictability of
economic activity using the yield spread: a
nonlinear approach," International Review of
Economics & Finance, Elsevier, vol. 12(2), pages
187-206.

Ivan Paya & loannis Venetis & David A. Peel,
2003. "Further Evidence on PPP Adjustment
Speeds: the Case of Effective Real Exchange
Rates and the EMS" Oxford Bulletin of
Economics and  Statistics, Department of
Economics, University of Oxford, vol. 65(4),
pages 421-437.
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Etepoavagopec: 9. IInyn: 11. D. A. Peel & 1. A. Venetis, 2003. "Purchasing
http://ideas.repec.org/e/c power parity over two centuries: trends and
/pve55.html, nonlinearity," Applied Economics, Taylor and

WWW.SCOPUS.COM 1t Francis Journals, vol. 35(5), pages 609-617, March.
toToGEAda TEELOBINOD

AOKIMIA
EPTAXIAX:

1. Ruthira Naraidoo & Patrick Minford & loannis Venetis, 2006.
"The political economy of unemployment and threshold
effects. A nonlinear time series approach,”" Keele Economics
Research Papers KERP 2006/21, Centre for Economic Research,
Keele University.

2. Ivan Paya & loannis Venetis & A Duarte, 2006. "The long
memory story of real interest rates. Can it be supported?,”
Working Papers 004341, Lancaster University Management
School, Economics Department.

3. Phillip Sibbertsen & loannis Venetis, 2003. "Distinguishing

between long-range dependence and deterministic trends",
Universitat Dortmund, Technical Report 16/2003, SFB 475.

AOIIIEX

AHMOZIEYXEIX:
Bevétne, Iwdwne & Zoyoawdnng, — Xtadvpog,  (2008).
«dIMOweopos  xor  otabesgotnra:  Mix  mEoPAnpatiny
ovyxMony, 'Exdoon ITlpaxtxwmv Zuvvedpiov touv lotopnod
Apyetov ™m¢ ALPHA BANK pe titho «EMnvinn Owovopuio:
Kototpa Znmuata Owmovopnng IToltinoy mov éhafe ywpx oto
Novnho 17-21 Touvviov 2007 . Empélewr éxdoong Taocog
IMovvitong
Bevétne lwdwwne, (2004). «IIgog éva Boayvyoovio Osixty
METONONG TNG OWovOmxNG B8oauotnEtoTtagy, Owovounés
Eéehiéeic, Tebyoc 5, Ampihog, Kévtpo Ilpoypappatiopod nat
Owovopnwy Epevvov (KEITE)
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KPITHX:

Applied Economics

Applied Financial Economics

Economic Modelling

Empirical Economics

Energy Economics

International Journal of Forecasting

Journal of International Financial Markets and Institutions
Journal of International Money and Finance
Journal of Money, Credit and Banking
Quarterly Review of Economics and Finance
South-Eastern Europe Journal Of Economics

AOIITA:

Empéreto petagpaons and mv Ayyinn oty EAAnvien tov Bihiov twv J.,
Johnston xot J., DiNardo, '"Econometric Methods'". Exddoeiq
KXeddptbpog 2005

EPEYNHTIKA

ITPOTPAMMATA
"Evopén 01/11/2007
— Aén 30/04/2010
'Evapén 01/04/2006
_ A#En 31/05/2008

ITAPOYZXIAYEIX
XE AIEONH
XYNEAPIA

Emotpovinog Ynedbuvog: “Reinforcing investments in biogas
technologies for small-scale RES applications in islands”
Emotpovieog Zovepydtng: “MEGOOAIKA: Avantuén Mebodwy
Opyavwong, Awinnong xat Aettovpylag Kataveunpévoyv Ewmovinwmy
Emyetonoewy Avantuéne Zovotmpatwv [TAnpoypopnng”

To mpwto ne@dhoto TG SLSAUTOEMNG oL OlXTEBNG e TiTAO
“Cointegration with fractionally integrated errors and fractional
cointegration” &€yve SexTO XAl TAEOLOWOTNHME OTO Young
Economists Conference 2000, oto ITavemotmuio g O&popdng
tov Maprtto tov 2000.

“Analysis of the Spread in the EMU and its predictive ability over
the Euro-land real activity”. Co-authors: Dr. Ivan Paya and Prof.
Agustin Duarte. ITapovotdotxe oto Eleventh Annual Symposium
of the Society for Nonlinear Dynamics and Econometrics
(SNDE) omyv Villa La Pietra oty dDiwpevtia Itahia, 13-15
Maptiov 2003



EPEYNHTIKA
ENAIAG®EPONTA

OewENTNY  OMOVOPETOIN [E  EQPUOY  OTOV  TOMHEX TV
XOLUTTOTINWY  UXTAVOUGOV  EUTIUNTWY  MXL  OTATIOTIUGOV  TTOL
TIEQLEYOLV [U1]-OTAGLUES YQOVOOELQES, YQOVOTELOES LANQOYQOVLAG
UVYIUG AL UY-YOUINES CLUVALOTY|OELS Y QOVOCELQWY
Eyoppoopévrn Owovopetpia pe €uocy otV exXTIUNCT Un-
yoaupxmy  vrodetyudtwy, vroderypdtwv  ARCH/GARCH,
extipnon  Swpbpwtnwy  petaBolwv oty vmo-cuvbNun
SLOUDUAVEY), EXTIPNGCY] TV ETOQACEWY o@Vidlwy SLaTHEoy WY
UECW CLVXOTNOEWY ATOXQELONG OE aLvidteg Statapayes he Boon
UN-YOX MG LTTOSELypoTa



