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Eyypagég Tuvédpwv

‘Evap§n Xuvebpiou
Xaipetuopog anéd to MNpoedpeio tou Tuvedpiou

Anpntpng Mewpyoutoog (Kabnyntrig, Oikovopiké MaveniotApio ABnvav)
Mav®Ang KaBouoavég (Kabnyntrg, Otkovopikd Maveniotipio ABnvdv)
Kupiaki Koopidou (Avaninpdtpia Kabnyntpia, ApiototéAeio Maveniotipio Osooaiovikng)

1n Xuvedpia

Tpaneqikn & Xpnpatooikovopikn Atoiknon | FANOIEIeRde oWt TeTlo1l]

[poebpetiwv: MavBog NteAng (Surrey Business School)

Enforcement Actions and the Structure of Loan Syndicates
Juyypageic: Mapia lwongidn (Surrey Business School)
Mapouotaotig: Mapia lwon@idn (Surrey Business School)

Women representation on corporate boards and firm financial performance

Juyypagpeic: Aviwvia MapaBeAdakn (MoAutexveio KpAtng), Kwveotavtivog Zonouvidng
(MoAutexveio KpAtng), MixdAng Aoupnog (MoAutexveio Kpritng)

Mapouvaoiaotric: Avtwvia MapapeAdakn (MoAutexveio KpAtng)

Bank efficiency and financial consumer protection policies

Tuyypageic: @wuog Maotovpag (MoAutexveio Kprtng), XpuooPpaAdvng Mayéavng
(MavernotApio KpAtng), AyiAtog MAapiwng (Audencia Business School), Xphotog ZtaikoUpag
(MéAog tou EAAnvikoU KovoPBouAiou, Otkovoplikd MNaveniotrApio ABnvav)

Mapouvaoiaotric: ®wuog Maoiovpag (MoAutexveio KpAtng)

Democracy May Not Come Cheap But At Least Credit to Its Corporates Will Be
Juyypapeic: MavBog NteAng (Surrey Business School), Ifttekhar Hasan (Fordham),

Stven Ongena (Zurich)

Mapouaiaotiig: MavBog NteAng (Surrey Business School)

AldAaippa



2n Xuvedpia-3n Xuvedpia

PAVLT ot €01V CTTIT Il AipiB€atpo Avtwviadou

Mpoebpeviwv: XpuaoBaAaving Mayavng (Maveniotipio KpAtng)

Abnormal Bank Stock Returns in Greece during Cypriot Banking Crisis
Juyypageic: Znupidwv Penouong (Maveniotipio MeAonovviioou)
Mapouotiaotric: Znupidwv Penodong (Maveniotrpio MNeAonovvioou)

Portfolio Optimization Using Particle Swarm Optimization

Juyypageic: Euotpatiog Mewpyoénudog (TEI MeAonovvioou),
Anpntprog Onpiou (EAANVIKS Avolktd Maveriotrpio)

Overreaction in Seasoned Equity Offerings

Yuyypageic: Arovuoia Atovuaiou (University of Stirling),
lwéavvng ToaAaBoutag (University of Glasgow)

Mapouoiaotrig: Arovueia Atovuaiou (University of Stirling)

How the Macroeconomic Fundamentals of Greek Economy influence Market
Price and Book value of listed companies on the Athens Stock Exchange
over the period 2007-2013

Juyypapeic: Mapia Mpacavéakn (EAANviké Avoiktd lNaveniotApio)
Mapouvotiaotri¢: Mapia Mpacavakn (EAANviké Avoiktd Maveniothpio)

ATV GG LN QUINYAYA I AiBouca noAAanA®V Xpnoewy ap@lBedtpou Avtwviddou
Mpoebpetwv: Znupog Xnvpou (Oikovopikd Maverotrpio ABnvav)

CVA capital requirements under the new regulation FRTB framework:
A comparative study

Juyypageic: Kwvotavtivog MéAtog (University Paris1 Panthéon-Sorbonne),
Othmane Kettani (University Paris1 Panthéon- Sorbonne), Adil Reghai (Natixis Bank)

Mapouoiaotris: Kwvotavtivog MéAwog (University Paris1 Panthéon-Sorbonne)

Macroeconomic risk assessment: A threshold approach

Juyypageic: Anphtprog XatdnvikoAdou (MaveriotApio lwavvivwvy),
lepylog Tapnyavvidng (Maveniotipio lwavvivwv)

Mapouoiaotrig: AnpAtprog XatdnvikoAdou (Mavenotipio lwavvivwy)

The impact of extraordinary ECB measures on money market rates during
recent financial crisis

JTuyypapeic: MapdikoUAa MaAdavn (Oikovopikd MNavermotApio ABnvav),
Anpntprlog Mewpyoutoog (Oikovopikd MaveniotApio ABnvav)

Mapouctaotric: MapdikoUAa MaAdvn (Oovopikd lMNavemotipio ABnvav)

The Impact of Conventional and Unconventional Monetary Policy on
Expectations and Sentiment

Juyypapeic: Znipog Xndpou (Oikovopiké MaveniatApio ABnvav),
Navaywwta Makpuxwpitn (Owovopiké Maveniotripio ABnvav),
AwiAiog MaAapiedeng (Audencia Business School)

Mapouoiaotrig: AtpiAdrog MaAapiwng (Audencia Business School)

13:30 - 14:30 MEEITL
(BRI 4n Xuvedpia-5n Xuvedpia

® Ayopéc KepaAaiou 11 PANGISEER TN @IVTelelo]l]

Mpoedpeiwv: Mewpylog XaAapavdapng (Okovopikd Maveniotipiio ABnvav)

“Trade-off Theory kal Pecking Order Hypothesis otig¢ EAAnvikég Etalpieg
Katd tnv nepiodo 2008-2014”

Juyypageic: Me®pyrog Xardhvag (Maveniotipio Makedoviag), Tupewv Manadénouiog
(MavemotApio Makeboviag), Mapia MapkonouAou (Maveniotipio Makeboviag)

Mapovoiaotris: Fe®pyrog Xardnvag (MaveriotApio Makeboviag)

Yield Spread Determinants & Reaction to Negative Event-shocks and
Downgrades: The case of Greece

Juyypageic: Xpuaavln diAtnnonoVAou (Oikovopiké Maveniotipio ABnvv)
Mapouoiaotrig: XpuoavOn @iAinnonovAou (Oikovopikd Maveniotipio ABnvav)

Is TheTurn of the Month Effect An “Abnormal Normality”? Controversial
findings, New Patterns and...hidden signs(?).

Juyypageic: EuayyeAog BaotAgiou (Maveniotipio Aryaiou)
Mapouotiaotric: ABavéaorog BaoiAgiou (Oikovopiké Maveniotipio ABnvav)

Algorithmic Trading and Transaction Costs

Yuyypageic: Anpntprog AvtwvonouAog (Oiwovopiiké Naveniotipio ABnvav),
lecdpyrog XaAapavdapng (Okovopikd MNavermotipio ABnvav)

Mapouoiaotrig: Anphtplog AvtwvonouAog (Okovopikd Maveniotipio ABnvav)

® Aiebving Xpnpatonmotwtkn Kpion

AiBouoa noAAanAwv xpnoswv ap@iBedtpou Aviwviddou

Mpoebpeiwv: Aproteidng apitag (Mavenotipio Aryaiou)

Policy Uncertainty and Spillover Effects in Real Economy
Juyypageic: HAiag KapnoUpng (Maveniotipio Aryaiou),

Apioteidng Xapitag (MavenotApio Atyaiou)

Mapouotiaotric: HAiag Kapnotpng (Maveniotipio Atyaiou)

Political finance and Financial Development: a Blessing in Disguise?
Juyypageic: MevéAaog Taotou (University of Portsmouth)
Mapouoiaotrig: MevéAaog Taotou (University of Portsmouth)

Dynamic Conditional Correlations of the BRICS:
Coupling and Decoupling Effects

Juyypageic: BaoiAeiog Mnapnalog (TE/ [MeAonovvioou),
Ttalvpog Xraupoyiavvng (TEl MeAonovvioou)

Yuyypageic: BaciAgiog MnapnaAog (TE/ [eAonovviioou)



Epnelpikn S1epelivnon twv NpoodloplotiKOV Napayoviwy twv Kataféoswv
TWV VOIKOKUPLWV otnv EAAGda

Tuyypageic: ®wtewvh Okovopou (Kévipo Mpoypappatiopol kat OIKovopikwv Epeuvady Kat

EAAnviké Avoiktd Maveniotipio), Xphotog Tpravténoulog (Kévipo Mpoypappatiopol kat
Oixovopikwv Epeuvav)

Mapouoiaotrig: @wtewvhn Okovépou (Kévipo Mpoypappatiopol kar OIKoVopIKWY Epeuvav Kal
EAAnviké Avoikté Maveniotrpiio)

AldAsppa

6n Xuvedpia-7n Tuvedpia

PV T I IO L VG IGITR I T ApipiB€atpo Avtwviadou

Mpoedpeliwv: MixaAng AoUpnog (MoAutexveio KpAtng)

Performance of technical trading rules: Evidence from the crude oil market

Yuyypageic: lwavvng WapadéAng (University of Liverpool),
Jason Laws (University of Liverpool), ABavéacioug MavteAolg (University of Liverpool),
Fewpyrog Zepunivng (University of Glasgow)

Mapovaoiaotiic: lwavvng WapadéAng (University of Liverpool)

Risk management strategies for oil and currency volatility portfolios

Yuyypapeic: Aleksander Olstad (Bournemouth University, UK),
Fecdpyrog DiAng (Mdvieio Maveniotipio),
Travpog Aeyiavvakng (Mdvteio Maveniotipio)

Mapouvotaotric: Tewpyrog DiAng (Idvteio MNaveriotrpio)

Did financial integration in European financial markets affected efficiency
convergence? Evidence from the European Life Insurance Markets.

Juyypageic: Anphtprog Mavroiog (Maveniotrpio Makedoviag),
ABavaoiog NoUAag (MaveniotApio Makeboviag)

Mapouoiaotrig: Anphtprog Mavrotog (Maveniotrpio Makedoviag)

Banking stability in the euro area from the perspective of income
diversification

Juyypageic: Kuprakin Koopidou (ApiatotéAeio Maveniotipio Osooaiovikng),
Kwvotavtivog Moutaiavag (ApiototéAeio Maveniotipio Oeooalovikng)

Mapouotiaotric: Kwvotavtivog Moutotavag (ApiototéAcio MNaveniotApio Osooatovikng)

Affine Term structure models of the UK yield curve
JYuyypapeic: Kwvotavtivog Mmowwtng (Oikovopikd MNaveniotApio ABnvdv)
Mapovoiaotiig: Kwvotavtivog Mmoidng (Okovopikd Maveniotripio ABnvav)

AvaAuon twv eMSOCEWV ENXELPNCEWV KAl OPYAVIOHWV

AiBouca noAAanAwv xpnoewv ap@iBedtpou Aviwviddou
Mpoebpetwv: Auyouotivog Anpntpdg (EAANVIKS Avoiktd MNaverniotApio)

EtNoleq XpNUATOOIKOVOUIKEG Kataotdoelg “Otav ot A£€elg éxouv onpaocia”
Juyypageic: ANé§avdpog Mape@aAdkng (EAANVIKG Avoiktd Mavenothpio)
Mapouoiaotic: ANE§avdpog FapepaAdakng (EAANVikS Avoikté [Maveniotrpio)

Auditor Tenure and Audit Quality during Financial Crisis

Juyypagpeic: Mapia KuptakoO (EAANVikS Avoikté Maveniotripio), Auyouotivog Anpuntpdg
(EAAnviké Avoiktd lNaveniotipio)

Mapouaoiaotric: Mapia Kuptakot (EAANvikG Avoiktd lNaveniotrpio)

TUYKPLIUKA PEAETN MOLOTIKWV KAl MOCOTIKWV XAPAKTNPLOTIKWV TWV KWSIKWV
€raipikng drakufépvnong . AvaAuon kat ene§Aynon Kowvwv onpeiwv Kat
Staopwv.

Juyypapeic: MavteAng Znong (EAANviKS Avoiktd lNaveniotApio),

Auyouotivog Anpntpdag (EAANVikS Avolkté Maveniotrpio)

Mapouvotaotig: MavteAhg Zaong (EAANVIKG Avoiktd Mavenotipio)

Moral hazards on Entrepreneurship Financing Guarantees During Greek
crisis: A Case Study on entrepreneurs of R.U. of Serres on Greek Guarantee
Fund for Small and Very Small Enterprises

Juyypageic: Mapiavln MaAwapn (IAIOTHZ), XpuodvOn MnaAwpévou (EAANVIKS Avoiktd
MaveniotApio), Zupewdv Xepdong (IAIQTHZ)

Mapouotaotig: XpuodvOn MnaAwpévou (EAANVIKS Avoiktd lNaveniotApio)

AldAsppa

ItpoyyulAd Tpanéd |

Oépata NautiAdtakng Xpnpatodotnong PANO(eleide o WA Vilstlo]l]

Juvrtoviotig: Mav@Ang KaBouoavdg, Professor; Director, MSc in International Shipping,
Finance and Management, Athens University of Economics and Business

OpiAntég:

1) AnpiAtpng Avayvwoténoulog, Advisor and Board Member, Aegean Baltic Bank; and Board
member in the NASDAQ listed Seanergy Maritime Holdings Corporation.

2) Xéapng Koopdtog, Senior Manager - Corporate Development, Tsakos Energy Navigation, Ltd.
(TEN), a NYSE listed tanker company

3) Mavvng MAatoidakng, Chairman of Intercargo (International Association of Dry Cargo
Shipowners); Director of Angelicoussis Shipping Group; Managing Director of Anangel Maritime
Services Inc.; Member of Board of Directors of the Union of Greek Shipowners; Vice Chairman of
Hellenic Chamber of Shipping; Member of Council of Intertanko

(International Association of Independent Tanker Owners)

4) Kupidkog XnouAAog, Solicitor, Senior Associate, Norton Rose Fulbright Greece

5) lwavvng . Zagepakng, Director, Chief Operating Officer (COO) and Secretary of: Diana
Shipping Inc; Diana Containerships Inc.; and Diana Shipping Services S.A.

*H oudfitnon Ba 6ie€aybei ota ayyAikd
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8n Xuvebpia- 9n Xuvedpia

® Ayopég KeaAaiou IV PATOICIeide o WA (@ilstelo]l]

Mpoebpeiwv: Kwvotavtivog Apakog (Oikovopikd MNaveniotApio ABnvdv)

Financial stress relationships among Euro area countries:
An R-vine Copula approach

Juyypageic: Avépéag Toonavakng (University of Salford), Dalu Zhang (University of Salford),
Meilan Yan (University of Hull)

Mapouaiaotrig: Avépéag Toonavakng (University of Salford)

Bank Loan Terms and Conditions and the Business Cycle:
Evidence from the Euro-area

Juyypapeic: Anphtprog Avaotaoiou (Oikovopikd [MaveniotApio ABnvav),
Kwvotavtivog Apakog (Oiovopiiké Maveniotipio ABnvav)

Mapouotiactrig: Anpntprog Avactaaciou (Oikovopikd lMNaveniotipio ABnvav)

Announcements of Actual Share Repurchases in Greece: Market Reaction
and Firm’s Motives

Juyypageic: AyyeAikn Apouoia (Oikovopikd Maventotripiio ABnvav),
ABavéaoiog Eniokonog (Oikovopikd Maventotripio ABnvayv),
Fecdpyrog AeAedakng (Oikovopiké Maveniotrpio ABnvav)

Mapouvoiaotrig: AyyeAikh Apouaota (Oikovopikd MNaveniotApio ABnvdv)

The role of Managerial Ability on Implied Cost of Capital

Juyypageic: Mewpyrog NoukénouAog (Durham University Business School),
Mavaywbtng AoukénouAog (Maveniotrpio MNatpwyv)

H enidpaon twv ouyxwveloswv Kal e§ayopwv oTi§ ayopég TwV cUHBAcewv
avtaAAayng kivduvou aBétnong (cds), petoxwv Kat Sikaiwpdtwv npoaipeong

Juyypapeic: ABnva KaAaitdidou (Oikovopiké Maveriotrpio ABnvayv),
Fecdpyrog XaAapavdapng (Oikovopikd MNavermotipio ABnvav)

Mapouotiaotric: ABnvéa KaAaitdidou (Oiovopikd lMNaveniotipio ABnvdv)

® Tpane{ikh kat Xpnpatooikovopikn Atoiknon |l

AiBouoa noAAanAwv xpnoswv ap@iBedtpou Aviwviddou

Mpoebpeiwv: Teddpyrog NeAedakng (Oikovopiké Maveniotipio ABnvav)

The Market Rate of Return, Intangibles and Systematic Risk: The Case of
the NewConnect Market in Poland

Juyypageic: Owpag Xatdnyayrog (Maveniotipio Makedoviag),
Katepiva Aupoudn (Mavermotripio Makeboviag), Monika Bolek (University of Lodz, Poland)

Napouotaotis: Owpag Xatdnyayuog ([Maveniotipio Makedoviag)

O1 Emntwoelg twv Tuyxwveloewv Kat twv E§ayopdv oto Zuyxpovo
EAANnvik6 TpaneQiké Zootnpa: H Mepintwon twv Xuotnpikwv Tpanedwv

Juyypageic: Anphtplog Kouoevidng (ApiototéAsio Maveniotipio Oeooalovikig),
Ewpiivn Aadapidou (ApiototéAeio Maveniotrpio Osaoalovikng)

Mapouaoiaotrig: Eyphvn Aadapidou (Apiototécio Maveniotipio Osooalovikng)

Capital Structure and Firms’ Performance of Greek listed companies: The
impact of recent economic crisis

Juyypageic: NikdAaog Kioaoég (Maveniotipio Makedoviag),
ABavéoiog NoUAag (Maveniotipio Makeboviag)

Is there a “Listing Effect” on the U.S. bank M&As? Evidence on thirty years
of consolidation

Juyypapeic: Fecpyrog AeAedakng (Oikovopiiké Maverniotrpio ABnvav),
EppavounA Mupywtakng (Oikovopiké Mavenotripio ABnvav),
EppavounA Mapatdakng (University of Sussex)

Mapouvaiaotrig: EppavounA Mupytwtdkng (Oikovopikd MaveniotApio ABnvav)

Financial Evaluation and Efficiency for Microfinance Institutions: A
cross-country analysis

Juyypapeic: AnpAtprog NIKAAG (Meooyetakd Aypovopikd Ivatitouto Xaviwv),
Mwpyog Mnaoupdakng (Meooyeiaké Aypovopikd Ivatitouto Xaviwv),
Kwvotavtivog Zonouvidng (loAutexveio Kpritng)

Mapouotaotig: Anphatprog NIKANG (Meooyeiakd Aypovopiké Ivatitodto Xaviwv)
AldAsppa

Bpapeuon kaBnyntn AyyeAou ToakAdykavou
Oéua OpiAiag: Mepikad npoBAApAtTa otn XpNHATOOIKOVOHIKN avaAuon

XtpoyyuAo Tpanéd Il

To péAAov tng TpaneQiking otnv EAAGSa PATOIEIeidolo WA E@ VT tole]l]

Juvroviotiig: AnpgAtplog Mewpyoutoog, Kabnyntrg, Oiovopikd MaveniotApio ABnviv

OuAntég:

1) Navaywwng KanénouAog, Aicubuvtrig Owovopikv MeAetwy, Alpha Bank

2) HAiag Aekkdg, Enikepalrg OtkovopoAdyog tou Opidou tpdnedag Meipatdg

3) MAdtwv Movokpouaoog, Enikepalric OikovopoAdyog tou Opidou tpdnedag Eurobank



Fedpa

10n Xuvedpia

AN Ve 10 N GYTMA VAT AppiBcatpo Aviwviadou

Mpoebpevwv: ABavaoiog Eniokonog (Oikovopikd Maveniotipio ABnvdv)

Developing a predictive model for US bank defaults: An empirical analysis
based on diversification data

Juyypageic: Fe®pytog MavBouAng (MoAutexveio KpAtng), MixaAng AoUpnog
(MoAutexveio Kpritng), Mwpyog Mnaoupakng (Meooyelaké Aypovopiké Ivotitouto Xaviwv),
Kwvotavtivog Zonouvidng (MoAutexveio KpAtng, Audiencia Nantes School of Management,
France)

Mapouoiaotrig: Me®@pytog MavB@oUAng (MoAutexveio KpAtng)

Value At Risk Historical (VaR) Approach: could be more... historical and
representative to the real financial risk environment?

Juyypageic: EuayyeAog BaotAeiou (Maveniotipio Atyaiou)
Mapouaiaotiig: ABavéaoiog BaoiAeiou (Oikovopikd MavenotApio ABnvev)

Financial & Investment strategies to captivate S&P 500 volatility premium

Juyypageic: NMopyog AAe§énoulog (MaveriotApio Matpwv),
Navaywwta MNanakwvotavtivou ([aveniotrpio Matpwyv)

Mapouoiaotris: Mwpyog AAe§énouvAog (MNaveniotApio Matpwv)

The role of Net Stable Funding ratio on Bank Lending Channel

Juyypageic: Ité@avog Manadapou (Mavenotipio Ocooaliag),
BaoilAelog éyiakag (University of Glasgow),
Anpntplog éyakag (Maveniotripio Osooaliag)

Mapouoiaotri¢: BaoiAerog Téyiakag (University of Glasgow)

The European CCP ecosystem

Juyypageic: AvtleAa AppakoAa (Université Paris 1 Panthéon-Sorbonne),
Benedetta Bianchi (Trinity College Dublin)

Mapouoiaotrig: ‘AvedeAa AppakéAa (Université Paris 1 Panthéon-Sorbonne),

AnEn Tuvedpiou
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