\ \
Baotietog ITAaxavoxgog
Enixovpog Kabinyntig
I'vootino Avtireipevo: Egappoopévn Owovopetpla
Tunpa Owovopinwy Entotpoy
Anpoxpiteio [Navemompio Opdung
Kopotmvn, EAA&da
Email: vplakand@econ.duth.gr, billplakandaras@gmail.com
Personal Web page: https://sites.google.com/view/billplakandaras
IDEAS: https://ideas.repec.org/e/ppl71.html#papers

OntwfBotog 2022
EPEYNHTIKA ENAIA®EPONTA

e EBopoppoopévn Owovopetpio
e [loAvmAoka Ko pun YPOUUKE GUGTHLOTO
e  Mnyavikn Mdbnon

AHMOZXZIEYXEIX

37 dnpocievcels o€ d1edv mePLodkd e KPITES
2 ke@dAoa 6€ GLALOYIKOVG TOLOVG
12 avakowmoelg e debBvn cuvedpla
746 etepoavagpopég (Google Scholar)

AITIOAEKTEZX ITPOX AHMOXIEYXH

1. Plakandaras V., and Ji Q. (forthcoming) Intrinsic decompositions in gold
forecasting, Journal of Commodity Markets,
https://doi.org/10.1016/j.jcomm.2022.100245 (ABS: 3, IF:2.72, Scimago: Q2)

AHMOXIEYMENEX

2. Apergis N., Plakandaras V. and Pragidis I. (2022) Industry momentum and
reversals in stock markets, International Journal of Finance and Economics.
27(3),3093-3138.. (ABS: 3, IF:3.07, Scimago: Q2)

3. Plakandaras V., Gogas P., Papadimitriou T. and Tsamardinos, | (2022) Credit
Card Fraud Detection with Automated Machine Learning Systems, Applied
Artificial Intelligence, 36(1), 1585-1599. (IF:1.58, Scimago: Q3)

4. Floros F., Pistikou V. and Plakandaras V. (2022), Geopolitical Risk as a
Determinant of Renewable Energy Investments, Energies, 15(4), 1498. (IF: 3.00,
Scimago: Q2).
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18.

19.

20.

Plakandaras, V. Gupta, R., Balcilar, M. and Ji Qiang (2022) Evolving United
States stock market volatility: The role of conventional and unconventional
monetary policies, North American Journal of Economics and Finance, 60,
101666. (IF: 2.77, Scimago: Q2).

Plakandaras, V., Gogas, P. and Papadimitriou, T. (2021) Gold Against the
Machine. Computational Economics. 57, 5-28. (ABS: 1, IF: 1.88, Scimago: Q2)
Plakandaras V. Bouri E and Gupta R. (2021) Forecasting Bitcoin Returns: Is there
a Role for the U.S. — China Trade War? Journal of Risk, 23 (3), 75-93. (ABS: 2,
IF: 0.63, Scimago: Q3)

Nyamela Y., Gupta R. and Plakandaras V. (2020) Frequency-Dependent Real-
Time Effects of Uncertainty in the United States Evidence from Daily Data,
Applied Economics Letters, 27(19), 1562-1566. (ABS: 1, IF: 1.16, Scimago: Q3)
Plakandaras V. Gupta R., Katrakilidis K. and Wohar M. (2020) Time-varying role
of macroeconomic shocks on house prices in the US and UK: evidence from over
150 years of data, Empirical Economics, 58, 2249-2285. (ABS: 2, IF: 1.71,
Scimago: Q1)

Plakandaras, V.; Gogas, P.; Papadimitriou, T.; Doumpa, E.; Stefanidou, M.
(2020) Forecasting Credit Ratings of EU Banks. International Journal of
Financial Studies, 8, 49-63. (ABS: , IF: , Scimago: Q4 )

Tsinztos P. and Plakandaras V. (2020) The judiciary system as a productivity
factor; the European experience, Economics Letters, 192, 109-257. (ABS: 3, IF:
2.10, Scimago: Q1)

Plakandaras V., Tiwari A., Gupta R. and Ji Q. (2020) Spillover of sentiment in
the European Union: Evidence from time and frequency domains, International
Review of Economics and Finance, 68, 150-130. (ABS: 2, IF: 2.52, Scimago:Q2)
Plakandaras V., Gogas P., Papadimitriou T. and Gupta R. (2019) A re-evaluation
of the term spread as a leading indicator, International Review of Economics and
Finance, 64, 476-492. (ABS: 2, IF: 2.52, Scimago: Q2)

Gupta R., Lau C., Plakandaras V. and Wong W. (2019) The role of housing
sentiment in forecasting U.S. home sales growth: evidence from a Bayesian
compressed vector autoregressive model, Economic Research - Ekonomska
Istrazivanja, 32(1), 2554-2567. (IF: 3.03, Scimago: Q2)

Plakandaras V., Gogas P. and Papadimitriou T. (2019) Forecasting transportation
demand for the U.S. market, Transportation Research Part A, 126, 195-214.
(ABS: 3, IF: 5.59, Scimago: Q1)

Plakandaras V., Gupta R. and Wohar M.E. (2019) Persistence of economic
uncertainty: a comprehensive analysis, Applied Economics,51(4), 4477-4498.
(ABS: 2, IF: 1.84, Scimago: Q2)

Plakandaras V., Gupta R., Gil-Alana L. and Wohar M.E. (2019) Are BRICS
Exchange Rates Chaotic? Applied Economics Letters, 26 (3), 1104-1110. (ABS:
1, IF: 1.16, Scimago: Q3)

Gupta R. and Plakandaras V. (2019) Efficiency in BRICS Currency Markets
Using Long-Spans of Data: Evidence from Model-Free Tests of Directional
Predictability, Journal of Economics and Behavioral Studies, 11 (1), 152-165.
Plakandaras V., Gogas P. and Papadimitriou T. (2019) The Effects of
Geopolitical Uncertainty in Forecasting Financial Markets: A Machine Learning
Approach, Algorithms, 12, 1. (Scimago: Q3)

Plakandaras V., Gupta R. and Wong W. (2019) Point and density forecasts of oil
returns: The role of geopolitical risks, Resources Policy, 62, 580-587. (ABS: 2,
IF: 5.63, Scimago: Q1)

2/7




21.

22.

23.
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28.

29.

30.

31.

32.

33.

34.

35.

36.

Plakandaras V., Gupta R. and Wohar M.E. (2018) UK Macroeconomic Volatility:
Historical Evidence Over Seven Centuries, Journal of Policy Modeling, 40(4),
767-789. (ABS: 2, IF: 2.64, Scimago: Q1)

Dimitriadou A., Gogas P., Papadimitriou T. and Plakandaras V. (2018) Oil
Market Efficiency under a Machine Learning Perspective, Forecasting, 1, 157—
168.

Plakandaras V., Gogas P. and Papadimitriou T. (2019) A re-evaluation of the
Feldstein-Horioka puzzle in the Eurozone, Journal of Risk & Control, 61(1), 19-
35.

Antonakakis N., Gabauer D., Gupta R. and Plakandaras V. (2018) Dynamic
Connectedness of Uncertainty across Developed Economies: A Time-Varying
Approach, Economics Letters, 166, 63-75. (ABS: 3, IF: 2.10, Scimago: Q1)
Pragidis 1., Tsintzos P. and Plakandaras V. (2018) Asymmetric effects of
government spending shocks during the financial cycle, Economic Modelling, 68,
372-387. (ABS: 2, IF: 3.13, Scimago: Q2)

Plakandaras V., Gupta R., Gogas P. and T. Papadimitriou (2018) U.K.
Macroeconomic Uncertainty, Growth and Inflation in the Eurozone: A Causal
Approach, Applied Economics Letters, 25(14), 1029-1033. (ABS: 1, IF: 1.16,
Scimago: Q3)

Plakandaras V., Cunado J., Gupta R. and Wohar M.E. (2017) Do Leading
Indicators Forecast U.S. Recessions? A Nonlinear Re-evaluation Using Historical
Data, International Finance, 20(3), 289-316. (IF: 1.02, Scimago: Q2)
Plakandaras V., Papadimitriou T., Gogas P. and Gupta R. (2017) The
Informational Content of the Term-Spread in Forecasting the U.S. Inflation Rate:
A Nonlinear Approach, Journal of Forecasting, 36(2), 109-121. (ABS: 2, IF: 2.31,
Scimago:Q2)

Plakandaras V., Gupta R. and Wohar M.E. (2017) The depreciation of the pound
post-Brexit: Could it have been predicted?, Finance Research Letters, 21, 206-
213. (ABS: 2, IF: 5.60, Scimago:Q1)

Papadimitriou T., Gogas P. and Plakandaras V. (2016) Testing Exchange Rate
models in a Small Open Economy: an SVR approach, Bulletin of Economic
Research, 3(2), 6-29. (ABS: 2, IF:0.62, Scimago:Q3)

Plakandaras V., Papadimitriou T. and Gogas P. (2015) Forecasting monthly and
daily exchange rates with machine learning methodologies, Journal of
Forecasting, 34 (7), 560-573. (ABS: 2, IF: 2.31, Scimago:Q2)

Plakandaras V., Papadimitriou T., Gogas P. and Diamantaras K. (2015) Market
Sentiment and Exchange Rate Directional Forecasting, Algorithmic Finance, 4
(1-2), 69-79. (IF:0.71, Scimago:Q3)

Plakandaras V., Gupta R., Gogas P. and Papadimiriou T. (2015) Forecasting the
U.S. Real House Price Index, Economic Modelling, 45, 259-267. (ABS: 2, IF:
3.13, Scimago: Q2)

Plakandaras V., Gupta R., Gogas P. and Papadimitriou T. (2015) U.S. inflation
dynamics on long range data, Applied Economics, 47 (36), 3874-3890. (ABS: 2,
IF: 1.84, Scimago: Q2)

Pragidis I., Gogas P., Plakandaras V. and T. Papadimitriou (2015) Fiscal shocks
and asymmetric effects: a comparative analysis, Journal of Economic
Asymmetries, 12(1), 23-32. (Scimago: Q2)

Gogas P., Plakandaras V. and Papadimitriou T. (2014) Public Debt and Private
Consumption in OECD Countries, Journal of Economic Asymmetries, 11, 1-7.
(Scimago:Q2)
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37. T. Papadimitriou, P. Gogas, V. Plakandaras and J. C. Mourmouris (2013),
Forecasting the Insolvency of US Banks with local based variable selection and
SVM, International Journal of Computational Economics and Econometrics,
3(1/2), 83-90. (Scimago:Q3)

KE®AAAIA XE XYAAOI'IKOYX TOMOYX

1. Vasilios Plakandaras, Theophilos Papadimitriou and Periklis Gogas (2015)
Directional forecasting in financial time series using support vector machines: the
USD/Euro exchange rate, in Computational data analysis techniques in
economics and finance, Doumpos, M., Zopounidis, C., Gaganis, C. , pp. 11-26,
pp. 125-139. Nova Science Publishers, Inc.

2. loannis Pragidis, Eirini Karapistoli and Vasilios Plakandaras, (2016) Predicting
Euro Stock Markets, in Collective Online Platforms for Financial and
Environmental Awareness, Springer International Publishing AG.

ITAPOYXIAXZEIX - XYYNEAPIA

1.

“Forecasting transportation demand for the U.S. market”, 16th Conference of the
International Federation of Classification Societies, Thessaloniki, Greece, August,
2019.

“The term premium as a leading macroeconomic indicator” pe tovg ®gd6PA0
[Momadnuntpiov, IepikAn I'kdyka kot Rangan Gupta, 20 Awebvéc Xvundsio tov
Tunuatog Owovopk®v Emomuov tov Anupokprteiov Tlavemompiov Opdkng,
Kopotmwvn, Mduog, 2016.

“Recessions after uncertainty or vice versa?” with loannis Pragidis, 1st International
Workshop on the Internet for Financial Collective Awareness and Intelligence,
Firenze, Italy, September, 2016.

“Forecasting transportation demand in the domestic U.S. market”, pe tovg @gdpiro
[Momadnuntpiov o IMepucAn T'kdyka, 1° Aebvég Zuvédpio Metagpopmv ko 15°
Ewwd ovvédpro g  edMnvikng Etoplag Emyeipnowokng ‘Epevvog
Ale&avdpovmorn, Oktdpprog, 2015.

“US inflation dynamics on long range data”, pe tovg @cdeiio IMamadnuntpiov,
IMepucdy T'kdyka wow  Rangan Gupta, Aebvéc ouvvédplo Okovopukmv Ko
Emyeipnoemv, Adnva, @eppovdaprog, 2015.

“Monetary exchange rate models in a small open economy with alternative inflation
expectations”, pe tovg Oeogiho IMamadnuntpiov, Iepkhn I'kdyka kot  Iodavvn
Movppovpn, 790 Awebvéc ovvédplo g AeBvoig Atiavtikrg Owovoupikng
Kowdémrog (International Atlantic Economic Society Conference), Mildavo, Itaiia,
Méprtiog 2015.

“Forecasting daily and monthly exchange rates with machine learning techniques”,
Vasilios Plakandaras, pe toug @eogilo IMamadnuntpiov kot IMepikAn T'kdyka, 20
AeBvég Zoumdoo tov Tunpatog Owovopukev Emomudv tov Anpoxpireiov
[Mavemotpiov Opdxnc, Kopotnvn, Anpidiog 2014.

“Forecasting daily and monthly exchange rates with machine learning
techniques”, pe tovg Oed@ho TMamadnuntpiov kar MepwkAn T'kdyka, 770 Aebvig
ovvédpLo g Atebvoig Athavtikig Owovopukng Kowomntog (International Atlantic
Economic Society Conference), HITA, ®adérpeia, Oktdpprog, 2013,

"Common Stochastic trends and the Ricardian Equivalence in the OECD", pe toug
Oedpro TMoamadnunrpiov, Iepuchn I'koyka kot Iodvvn Movppodpr, 760 Aebvég
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10.

11.

12.

ovvEDdpLo g AteBvoig Athavtiknc Owovopuknc Kowotntog (International Atlantic
Economic Society Conference), Avotpia, Biévvn, Anpiiiog, 2013.

"Forecasting USD/EUR daily and monthly exchange rates with machine learning
techniques”, pe tovg Oeopiho IMomadnuntpiov kou [epkdn I'koyka, 760 Atebvég
oLvEDPLo g AteBvoig Athavtiknc Owovopknc Kowotntog (International Atlantic
Economic Society Conference), Avotpia, Biévvn, Anpidiog, 2013.

Predicting the insolvency of U.S. banks using Support Vector Machines”, Periklis
Gogas, e Toug Ocopiro [Momadnuntpiov, [Hepuin I'kdyka kot Iodvvn Movppovpn,
760 Awebvég ovvédpro g AebBvoig Athaviikng Owovopkng Kowodmtog
(International Atlantic Economic Society Conference), Avotpia, Biévvn, Anpilog,
2013.

“Directional forecasting in financial time series using support vector machines: The
USD/Euro exchange rate”, ue tovg @eogiro IMamadnuntpiov ko Iepuckn I'kodyka
2° EBvikd Zuvédpo g Kowdtmrag Xpnuotootkovopukng Mnyovikng kot
Tpaneliknc (Financial Engineering and Banking Society) Adnva, Askéupprog, 2011.

OPI'ANQTIKEX APAXTHPIOTHTEZX

e [FIN-2016 (1st International Workshop on the Internet for Financial Collective
Awareness and Intelligence) organizing committee, Firenze, Italy, September
2016.

e Forecasting, MDPI, Editorial Board member.

EKITAIAEYXH

o Awaktopikog Tithog omovdwv. 2011- 2015, Tunua Owovopkodv Emetnudv,
Anpoxpiteto [avemompio Opdxng, Kopomvn, EALGSa. Teproyéc e€edikevong:
Epappoopévn Owovopetpia. TitAog dlatpPng: “ITpoPAeym
YPNUOTOOIKOVOLUK®DV — YPOVOCEPDV  He  HeBOdOLE  pnyavikng pabnong’.
[Mopymeet aprota.

e Metantuylokd dimlopo omovdmv, 2011, pe énawvo apioteiog, Tuquo Aebvov
Owovopkov Zyéoemv kot Avamtvoéng, Anuoxpitero Ilavemotiuio @pding,
Kopommvn,  EAAGOa.  Ofua  dwmhopoatikig  epyaciag:  “TIpodPreyn
GUVOALOYLATIKOV 1G0TIIAOV pE HEBOJOVS tnyavikng pabnong”. 2o0¢ petaéy 34
ATOPOIT®V.

e [ltuyio Owovopordyov. 2009, Tuquo AeBvov Owovoulkov Zyécemv Kot
Avdamtoéng, Anpokpiteto [ovemoto Opdxng, Kopomvn, EALGSa. 8og peta&y
134 amogoitmv.

EITAITTEAMATIKEX OPTANQXEIX

e Euro Area Business Cycle Network — péiog

YIIOTPO®IEX

e 2009-2011, Ymotpoopia yio eE€yovca emidoon, Tunua Aebvov Owkovoutkdv
Yyxéoemv ko Avamtuéng, Anupoxpiteo Ilovemomuo Opdxng, Kopotnvy,
EALGda

5/7




XYMMETOXH XE EPEYNHTIKA I[TPOTPAMMATA

e Epevvntmig oto mpoypappo «@AAHE» (MIS 280929) cuyypnpatodotoduevo
and v Evponaikr Evoon kot eBvikobg mopovg pe yevikd titho « MeAiétn kot
TPOPAEYN OIKOVOUIKADV YPOVOCEIP®V HE HEBOOVE Unyovikng pddnongy v
nepiodo Mdiog 2012- XentéuPprog 2015.

e Epsovnmg oto mpdypoupo Horizon 2020 «CUTLER - Coastal urban
development through the lenses of Resiliency» (Grant No 770469) tv nepiodo
NoéupBprog 2018 — AexéuPproc 2020.

EPI'AXIAKH EMIIEIPIA

e Okt 2017 — Aek 2019: Awdokov 407/80, Tunua Owovopk®v Emotnpov,
Anpoxpiteto [Havemomupio Opdxng.

e Okt 2012 - Aex 2020: Epguvnig, Tunpa Owovopikov Emomudv, Anpokpiteio
[Movemotwo Opdkng, Kopotnvn, EAAGda

AIAAKTIKH EMIIEIPIA

Metamtuylakd ninedo

2016-2018

o [lpoPiémovtag Vv ayopd vopoyovavBpdkwv, Atatunpoatikdé Metomtuylokod
npoypappo omovd®v otnv ‘Epevva kot ExpetdAlevon YopoyovavOpdkmv,
Anpoxkpitelo Tlavemomuo Opdakne / Aptototédeto [avemotquio Opdxng /
Metoofio [ToAvteyveio.

e Asutovpyio Kou 018pBpwon g maykOSHOG ayopds metperaiov, AlTunpHoTKd
Metantoyiokd mpoypappe onovddv oty Epsvva kot Expetdiievon
YdpoyovavOpdkwv, Anpokpiteto Ilavemomiuio Opdkng / Apiototérelo
[Mavemotmo Opdxng / MetsoPio [Torvteyveio.

2020-2021

e ’'Epguva Ayopdg ota miaicia tov pobnpoatog Aebvég Mapketivyk, Master in
Business Administration (MBA), Tufua Owovopkov Emiotuov, Anpokpiteio
[Havemompo Opdxng.

2021-oMpepa
e Epyoiela  Avdivong  Malikov — Asgdopévov,  Metamtoylokd ot
Xpnuatoowovoukny Teyvoroyia (Fintech), Tunua Owovourk®v Emotmuov,
Anpoxpitelo [Hovemotmuo Gpdxng.
e Teyvnm Nonuoosvvn kot Mnyaviky Mdabnon ot Xpnpatoowovopikn, Master in
Business Administration (MBA), Tufua Owovopkov Emotuov, Anpokpiteio
[Havemompo Opdxng.
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IIportuylokd exinedo

2017-ojpepa (2017-2019 g TIA 407/80)

e Owovopetrpio I wou II, Tuquo Owovopkev Emommuov, Anpoxpiteio
[Tavemompo Opdxng.

2018-onjpepa (2018-2019 g IIA 407/80)

o 2ratwotikn [ ko I, Tunpo Owovopkav Emotpov, Anpokpitelo [Hovemomuo
®Opdknc.

AOIIIEX ATAAEZEIYX - AIAAXKAAIA

29 Tovviov 17 - Workshop on Machine Learning ota mAaicilo. TOV HETATTUYLOKOD
nobnpotog Risk Management in Banking tov AeBvotc Tavemotpiovn EAAGSag (otnVy

ayyAkn).
AAAEX IKANOTHTEX

o Tlwoowég: Ayylka (dpiota), l'eppovikd (ITodd kokd), Itorkd (kaAd).
e Eumnepio otov mpoypoppoticud Kot xprion e€edkevpévav epyoreiov g
O1KOVOLUKTG Epevvag ommg Matlab, SPSS, Eviews, Gretl kot STATA.

YIIHPEXIA KPITH

International Journal of Forecasting, Journal of Forecasting, Computational Economics,
Real Estate Economics, Applied Economics, International Review of Financial Analysis,
Risks, International Journal of Strategic Property Management, IEEE Access, Physica A,
Journal of Risk and Financial Management, Energy Economics, Economic Change and
Restructuring, Sustainability, Structural Change and Economic Dynamics, Energies,
Borsa Istanbul Review, Finance Research Letters, Expert Systems with Applications,
Resources Policy, Entropy, Empirical Economics, Applied Sciences, International
Journal of Finance and Economics, International Review of Financial Analysis,
Sustainability, Algorithms «.4.

AIOIKHTIKO EPTO
Metald dAov, emurpony] Axoadnuaikng eumepiog, OMEA, vrevBvvog OIIEZII,

EMTPOTN £VOTAGEW®V dlayvicudv ATIO, péhog emtponmv tpounfetog eEoniicpon AIIO
K.0.
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