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XIIOYAEX

1996-2000. University of Essex, Department of Economics, U.K, ([Tavemiotuio Essex,
Tunpa Owovopkwv, H.B.), AtdakTtopikd SimAwpa otnv OLKOVOLLKY)
Emtiotqun, (Ph.D in Economics). TitAog Si8aktopiknc StatpBrs: «Keiueva
OXETIKA UE TNV EKTIUNON KAACUATIKA GUVOAOKANPWUEVWY CUGTHUATWV»
(Essays on the estimation of fractionally cointegrated systems).
https://ethos.bl.uk/OrderDetails.do?uin=uk.bl.ethos.364513

1995-1996. University of Essex, Department of Economics, U.K, ([Tavemiotuio Essex,
Tunfpa Owovopkawv, H.B.), Metantuytako Aimiwpa Eldikevong otnv
Owovoukn Emotyun, (MA in Economics), amoveudnke pe Siakpion

1994-1995. University of Essex, Department of Economics, U.K, ([Tavemiotuio Essex,
Tunua Owovoukwy, H.B.), Diploma otnv Owovouikn Emiotiun

1990-1994. Mavemotuo Makedoviag, Tunua Owovouk®v Emotnuov. Mtuyio

Owovoukwv Emotnuov pe Babud (7/10). Eicodog oto Ttufqjua
Owovopkwv Emompwv: Zem 1990. OAokAnpwon omovdwyv: lovv 1994
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dortnNTikEG ALaKPLOELS

Ot S18aKTopIKEG pov oToVSEG xpnuatodotOnkay, (Zem 1996- Zem 1999), and To
Owovouko tunqua tov IMavemotnuiov tov Essex péow epeuvnTikng kat SISAKTIKNG
vnotpo@iag ("Research and Teaching Studentship") mov mepAdpfave kot etnola
KAALYPT TV SIBAKTPWY TWV SISAKTOPIKWY OTIOVSWV

Ol oToVSEG POV Yl TNV amoKTN o ToL Metamtuylakov AtmAwpatog Ewdikevong ota
Owovopkd emtiong xpnpatodotOnkav amd to Owovouikd tunipua tov Maveniotnuiov
Tov Essex péow twv vmotpo@lwv E.S.F, (European Social Fund bursaries)

Mov amovepnOnke amno to Mavemiotpio tov Essex, Tunipa Owovopikwv, to Bpafeio
"Leatherland Book Prize Award"” ywx tVv xoaAUtepn teAwkn Pabupoloyia ota
UETATITUXLAKA TIPOYPAUUATA GTIOVSWVY TOV TUNHUATOS TNV aKadnuaikn xpovid 1995-
1996



TPEXOYXA OEXH

Avy 2013 - : Avaminpwti¢ Kabnyntig oto Iavemotiuo Iatpov, Tuiua
Owovopkwv Emompwyv, N'vwotikd Avtikeipevo «Owovopetpla»

Matnuata mov St8dokw (2020/21). Mav. Matpwv

MpomtuyLaKo:
o Owovopetplia (3° £tog, Xelpepvo e€aunvo, YToxpewTiko)
o Mabnpatika yia OwovopoAdyoug I (1° €tog, Xewpepvo e€aunvo, YToxpewTiko)

o Mabnuatika yia Owovopoddyoug II (1° £tog, Eapvo e€dunvo, Yoxpewtikd)

MeTantuxlako

e E@appoopévn Makpo-Owovopetpia (Applied Macro-econometrics), UTTOXPEWTIKO
uadnua 1ov gfaunvou. IMpdypaupa Metamtuyliakwyv Imovdwv «E@apuocuévn
Owovopkny & Avaivon Aedopévwvy, Tuqua Owovoulkwv Emompwv, Tav.
[Matpwv.

MaOnpata mov £xm Si8atel

MpomtTuyLaKO

e MaOnuatiky Owovoptkn (Zem 2005 - Iouvv 2011, 30 - 40 €tog, Eapwd e€aunvo,
Emiroyng)

e Egappoopévn Owkovopetpia (30 - 40 €tog, Eapwvo eEaunvo, Emiioyng)

e Egappoopévn Owovopetpia (30 - 40 £étog, Eapwo eEaunvo, Emdoyrng) otoug
@olttég/Tpleg Erasmus

MeTamTUXLOKO:

e Owovopetpia (Zem 2005 - Zem 2009)

e Ewwka Oépata Owovopetpiag (Pef 2006 - Xem 2009)

e Ewdwka Oépata [Toootikng Avaivong (Okt 2009- Iav 2011)

e Avdivon Xpovooelpwv kat [pofAréveis (Pef 2010 - lovv 2011)



ALK TIKEG KAl AAAEG AKASUAIKEG SpaAGTNPLOTNTEG

e IIpdedpog tou Tunuatog Owovoulkwv Emiomumv tov IMavemotnuiov Matpov,
05/2021 - péxplL onuepa

e Elpat emotmnpovikog vmelBuvog TOU TPOYPAUUATOG TPAKTIKNG GOKNONG TWV
@olmtwv Tov Tunpatog Owovopkwv Emomuwy tov IMav. Iatpwv, Siapkela Epyov
2010/2011 - péypLonuepa

e Médog ™G XZuvtoviotikng Emitpommg (Z.E) tou Metamtuylakov I[Ipoypaupatog
Zmovdwv, 2005 - péxpL onuepa

e AcvOuvtig tou [poypdupatos Metamtuyxiakoy Emovdwmv, 2015 - 2017

e Alopydvwon TOU  EOWTEPKOV  CEUVAPIOV  TAPOUCLACEWV  SLOAKTOPLKWYV
@OLTNTWV/TPLWV Tov TUNuatog 2010/2011,2011/2012,2012/2013

e 'Exw emPBALPEL TNV EKTIOVNON HEYGAOV QpPLlOUOV HETATITUXLAK®V EPYACLOV OTA
TAQiol TNG ATTOKTNONG TOU HETATITUXLAKOV SIMAWpAToC edikevong tov Tunpatog
Owovopkwv Emiotnuav tov Iav. Hatpwv amd to 2005 péxptkatto 2011 kot amd To
2015 péxpLonuepa

e EmPMnw 3 Si8aktopikovs @ottnTéC. Exw emPAéPel emTuXxmws 4 SI8aKTOPIKES
Statppés.

ITPOHI'OYMENH EMIIEIPIA

Mav. Hatpwv

Nog 2008 - IovA 2013. Movipog Enikovpog KaBnyntig oto lavemomjuo Matpwv,
Tumua  Owovoukwv  Emotnuwv, T'vwotikd Avtikeipevo

«Owovopetpiar

®ef 2005 - Okt 2008. Emikovpog KaOnyntg oto Mavemomuo Matpwv, Tujua
OLKOVOULKWV Emiotuov, I'vwoTtiko Avtikeipevo
«Owovopetpiar

15 £t vmmpeoia wg X.E.IT 6to EAAnviko Avowkto Ilavemotiuio

2003-2008, Yuvepyalopevo Exmaidsvtikd Ipoowmkd (X.E.I),
2009-2011, EAA\nvikd  Avowkto Tavemotmjuo. Mabnua: AE013
«[loootikeg pebodow, oto Mpdypappa omovdwv «Alolknon

2013-2017 Emiyelpnoewv kat Opyaviopwv (AEO)»

2017-2021 Yuvepyalopevo Exmaidsvtiké Ipoowmikd (X.E.I),
EAAnviké Avoikto IMavemotiuio. Mabnua: AEO41 «Ayopég
Xpnupatog kot Kepaialov», oto mpoypappa omovSwv
«Aloixnon Emiyelpnoewv kat Opyaviopuwv (AEO)»



Epsvuvntg
Iav 2004 - &£ 2005. Epsuvvntig I' BaBpidag oto KEIE (Kévtpo Ipoypappatiopon
kat Owovopkwv Epguvav)

Metadi8aktopikog Epsuvntng

Amp 2000 - Mai 2002. Epsuvntikog Xuvepyatng, MetadiSaktopikd (Research
Associate, Post Doctoral position), Cardiff Business School. Amé tv 1n Ampuiiov
uexpt v 31n Maptiov epydommka o€ €va OLETEG EPELVITIKO TIPOYPOLA
xpnuatodotovpevo amd to ESRC, (European Social Research Council). To
mpoypappa eixe titdo: “Nonlinear Adjustment mechanisms and the asymmetric
impact of shocks” katjtav pépog Tov evpvtepoL Mpoypappatos Tov ESRC pe titAo:
"UNDERSTANDING THE EVOLVING MACROECONOMY". Epyodétng pov kot
eMPAETWV KabBNynNTHG TOou Tpoypaupatog Ntav o kabnyntig David Peel. To
ovuBOAaLd pou avavewbnke ywx Vo emmAgéov pnveg (Ampidlo ko Mawo 2002)
Tap’otL elya emotTpePel otnv EAAGSa Yl va EKTANPWO®W TIG OTPATIWTIKEG POV
VTIoXPEWOELS. H ouvoAkn epyacia pag yia to mpoypapua AaBe ealpetikn pveia
amd to ESRC. T meplocdTEPEG TTANPOPOPIEG TTAPAKAAW ETIKOVWVI|OTE UE TOV
kadnyn k. David Peel.

Katda ™) Stapkela Towv AISakTopikwv ETouvdwv

Okt 2000 - Map 2002. Emkovpwkn d8i8ackadia (Teaching associate),
Emtyeipnuatikn XxoAn Cardiff. Emikovpikn Sidaokaiia o mpomtuylako enimedo, (o)
E@appoopéva Owovouka kot petamtuyxlako emimedo (o) Owkovopetpia kot (fB)
YTmoAoylotikég MéBodol (apopoVoav v xpnomn tou Microfit 4.0 o€ peTamTuxlaKo
emimedo)

Okt 1996 - Iovv 1999. Emkovpikn i8ackadia (Teaching assistant), [TavemioTuio
tov Essex. Emikovpikn StbaokoAia @povTioTnplakov TUTOU Pe AVOT) AOKICEWY O
TPOTTUXLKO emimebo (20 £€t10G) Twv padnuatwv: (o) Mabnuatikd yux
OwovopoAdyous () Owovopetpia (yY) Mikpoowkovopikn Bewpla (pe éupaon ot
Bewpla Taryviwv). ZuvoAikd 360 wpeg SIbaokaAiag



AHMOZXZIEYZXEIX (ME AIAAIKAXIA KPIXHY)

(emkalpomoinon 27/05/20220)

1. Krimpas, N.A., Salamaliki, P.K., Venetis, [.A. Factor decomposition of disaggregate
inflation: The case of Greece (2021) International Journal of Computational
Economics and Econometrics, 11 (1), pp. 84-104.

DOI: 10.1504/1JCEE.2021.111713
AUTHOR KEYWORDS: Disaggregate CPI; Dynamic factor model; Greece; Pure
inflation; Relative prices

2.  Lucchetti, R, Venetis, .A. Areplication of 4€cea quasi-maximum likelihood approach
for large, approximate dynamic factor modelsa€e (Review of economics and
statistics, 2012) (2020) Economics, 14, art. no. 2020-14, pp. 1-14.

DOI: 10.5018/economics-ejournal.ja.2020-14
AUTHOR KEYWORDS: Dynamic factor models; EM algorithm; Kalman filter;
Principal components

3.  Salamaliki, P.K, Venetis, .A. TRANSMISSION CHAINS of ECONOMIC UNCERTAINTY
on MACROECONOMIC ACTIVITY: NEW EMPIRICAL EVIDENCE (2019)
Macroeconomic Dynamics, 23 (8), pp. 3355-3385. Cited 1 time.

DOI: 10.1017/51365100518000081
AUTHOR KEYWORDS: Causality Measure; Economic Uncertainty; Macroeconomic
Activity; Multi-Horizon Causality; Transmission Chains

4. Siakoulis, V.G., Venetis, I.A. On inter-arrival times of bond market extreme events.
An application to seven European markets (2015) Journal of Economics and
Finance, 39 (4), pp. 717-741. Cited 1 time.

DOI: 10.1007/s12197-013-9276-9
AUTHOR KEYWORDS: Autoregressive conditional duration; Co-exceedance;
Sovereign bond yields; Structural breaks

5. Venetis, I.A., Salamaliki, P.K. Unit roots and trend breaks in the Greek labor market

(2015) Journal of Economic Studies, 42 (4), pp. 641-658. Cited 2 times.

DOI: 10.1108/JES-12-2013-0194

AUTHOR KEYWORDS: Labour market time series; Structural change; Trend break;
Unemployment; Unit roots

6. Chatzikonstanti, V., Venetis, [.LA. Long memory in log-range series: Do structural
breaks matter? (2015) Journal of Empirical Finance, 33, pp. 104-113. Cited 9 times.
DOI: 10.1016/j.jempfin.2015.06.003
AUTHOR KEYWORDS: Log-range volatility proxy; Long memory; Stock market;
Structural breaks

7.  Salamaliki, P.K,, Venetis, I.LA. Smooth transition trends and labor force participation
rates in the United States (2014) Empirical Economics, 46 (2), pp. 629-652. Cited 5
times.

DOI: 10.1007/s00181-013-0690-9



10.

11.

12.

13.

14.

15.

16.

AUTHOR KEYWORDS: Deterministic smooth transition; Labor force participation
rate; Non-linear trend; Unit root

Psomopoulos, C.S., Venetis, 1., Themelis, N.J. The impact from the implementation of
"Waste to Energy" to the economy. A macroeconomic approach for the trade balance
of Greece (2014) Fresenius Environmental Bulletin, 23 (11), pp. 2735-2741. Cited 7
times.

AUTHOR KEYWORDS: Greenhouse gasses emission reduction; Gross domestic
product (GDP); Investment; Trade balance; Waste to Energy (WTE)

Salamaliki, P.K., Venetis, [.A. Energy consumption and real GDP in G-7: Multi-horizon
causality testing in the presence of capital stock (2013) Energy Economics, 39, pp.
108-121. Cited 22 times.

DOI: 10.1016/j.eneco.2013.04.010

AUTHOR KEYWORDS: Capital stock; Energy consumption; Multiple horizon
causality; Real GDP; Structural breaks

Salamaliki, P.K., Venetis, [.A., Giannakopoulos, N. The causal relationship between
female labor supply and fertility in the USA: Updated evidence via a time series
multi-horizon approach (2013) Journal of Population Economics, 26 (1), pp. 109-
145. Cited 8 times.

DOI: 10.1007/s00148-012-0418-8

AUTHOR KEYWORDS: Female labor supply; Fertility; Multi-horizon causality
Venetis, LA, Paya, 1., Peel, D.A. Deterministic impulse response in a nonlinear model.
An analytical expression (2007) Economics Letters, 95 (3), pp. 315-319. Cited 2
times.

DOI: 10.1016/j.econlet.2006.10.007

AUTHOR KEYWORDS: ESTAR; Impulse response; Lambert W-function

Peel, D.A,, Venetis, l.LA. Smooth transition models and arbitrage consistency (2005)
Economica, 72 (287), pp. 413-430. Cited 17 times.

DOI: 10.1111/j.0013-0427.2005.00423.x

Duarte, A., Venetis, LA, Paya, I. Predicting real growth and the probability of
recession in the Euro area using the yield spread (2005) International Journal of
Forecasting, 21 (2), pp. 261-277. Cited 37 times.

DOI: 10.1016/j.ijforecast.2004.09.008

AUTHOR KEYWORDS: Forecasting accuracy; Recession; Term spread and real
growth; Threshold models

Venetis, I.A., Peel, D. Non-linearity in stock index returns: The volatility and serial
correlation relationship (2005) Economic Modelling, 22 (1), pp- 1-19. Cited 9 times.
DOI: 10.1016/j.econmod.2003.08.004

AUTHOR KEYWORDS: Autocorrelation; Non-linear; Volatility

Peel, D.A,, Paya, I, Venetis, I. Estimates of US monetary policy rules with allowance
for changes in the output gap (2004) Applied Economics Letters, 11 (10), pp. 601-
605. Cited 1 time.

DOI: 10.1080/1350485042000227287

Paya, L., Venetis, LA, Peel, D.A. Asymmetry in the link between the yield spread and
industrial production: Threshold effects and forecasting (2004) Journal of
Forecasting, 23 (5), pp. 373-384. Cited 2 times.



DOI: 10.1002 /for.921
AUTHOR KEYWORDS: Forecasting; Industrial production; Predictive accuracy;
Threshold model; Yield spread

17. Peel, D.A, Peel, M., Venetis, L.LA. Further empirical analysis of the time series
properties of financial ratios based on a panel data approach (2004) Applied
Financial Economics, 14 (3), pp. 155-163. Cited 8 times.

DOI: 10.1080/0960310042000187342

18. Peel, D.A, Venetis, [.A. Purchasing power parity over two centuries: Trends and
nonlinearity (2003) Applied Economics, 35 (5), pp. 609-617. Cited 30 times.
DOI: 10.1080/0003684022000035773

19. Paya, |, Venetis, .A,, Peel, D.A. Further evidence on PPP adjustment speeds: The case
of effective real exchange rates and the EMS (2003) Oxford Bulletin of Economics
and Statistics, 65 (4), pp. 421-437. Cited 41 times.

DOI: 10.1111/1468-0084.t01-1-00055

20. Venetis, LA, Paya, I, Peel, D.A. Re-examination of the predictability of economic
activity using the yield spread: A nonlinear approach (2003) International Review
of Economics and Finance, 12 (2), pp. 187-206. Cited 31 times.

DOI: 10.1016/5S1059-0560(02)00147-8
AUTHOR KEYWORDS: Real GDP growth; Smooth transition nonlinearity; STR; Time-
varying parameters; TV-STR models; Yield spread

ETEPOANA®OPEX

SCOPUS: author ID 6506807268, Etepoavaopéc: 233 (233 total citations by
214 documents), h-index: 8

Google Scholar: Etepoavag@opég: 508, h-index: 11,
https://scholar.google.gr/citations?user=STKypgYAAAA]&hl=el&oi=ao

EPT'AXIEX [IPOX XYZHTHXH

1.

Lucchetti R. & Venetis LA (2020). A replication of "A quasi-maximum likelihood
approach for large, approximate dynamic factor models" (Review of Economics
and Statistics, 2012). Economics, e-journal, No. 2020-5, February 04,
http://www.economics-ejournal.org/economics/discussionpapers/2020-5

ITPAKTIKA XYNEAPIQN

1.

Lucchetti R. & Venetis .A (2019). Generalized Dynamic Factor Models. Estimation
and forecasting using gretl. GRETL 2019, Proceedings of the International
Conference on the Gnu Regression, Econometrics and Time-series Library

AOKIMIA EPTAXIAX

1.

Lucchetti R. & Venetis LA (2019). Dynamic Factor Models in gretl. The DFM package.
gretl working papers, No 7, Universita' Politecnica delle Marche (1), Dipartimento di
Scienze Economiche e Sociali
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AOIIEX AHMOZXIEYXEIX

1.

Bevétng, Iwavwng & Zwypagdkng ZZtavpog, (2008). «IIAn0wplopdc kat
otafepotnta: Mux mpofAnuatikny ovykAten», ‘Exoon Ipaktikwv Zuvedpiov
tou lotopwkoV Apyeiov g ALPHA BANK pe titAo «EAAnvikn Owovopla: Kpiowa
Znmpata Owovoptkng [oAttikne» ov édafe xwpa oto NavmAo 1n-21 lovviov 2007
. Empéreia ékoong Taoog lNavvitong

Bevétng lwdvvng, (2004). «IIpog éva Bpayvxpovio Seiktn péTpnong Tng

OLKOVOMIKTG Spaoctnplotntag», Owovopikeés EEedielg, Tevyog 5, Ampidiog,
Kévtpo Ipoypappatiopot kat Owkovouitkwv Epeuvwv (KEIE)

ITAAAIOTEPA AOKIMIA EPTAXIAX

1.

Venetis [.LA 2005. Tail-Fatness in Equity Returns. The Case of Athens Stock Exchange.
Centre of Planning and Economic Research, Working paper No. 77

Naraidoo R & Minford P & Venetis I.A 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.

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

Sibbertsen P & Venetis [.LA 2003. Distinguishing between long-range dependence
and deterministic trends. Universitat Dortmund, Technical Report 16/2003, SFB
475.

Venetis [.LA & Paya [ & Peel D 2009. ESTAR model with multiple fixed points. Testing
and estimation. Lancaster University Management School Working Paper 2009/010

AIAAEZEIX META AIIO ITPOXKAHXH

2014

2015

Interpreting Granger causality: the role of infrequent structural shifts and omitted
variables. An empirical application. (9 Maiov 2014). Ilapovciaon oTo
Awatunuatiko Ipdypappa Metamtuylakowyv Zmovdwv “Mabnuatikd Ttwv
YTmoAoylotwyv Kat Twv ATo@acewv” ("Mathematics of Computers and Decision
Making") mov ouvvSopyavwvetar amdé to Tupnpa Mnyxavikov H/Y  kau
[TAnpo@opkng s [ToAvteyvikn g ZxoAns kat To Tunpa Mabnuatikwyv g ZxoAns
Oetikwv Emompov yia 1o pabnpa «Merétn Illepmtwoewv oty Anym
Amo@doewv».

Macroeconomic uncertainty. Definition, measurement and its effects. 5 louvviov
2015) . apovoiaom oto Awatunuatiko IMpdypappa Metamtuylakwy ZToudwyv
“Mabnuatikd twv Ymoloylwotwv kat Twv Amo@dacewv’ ("Mathematics of
Computers and Decision Making") mouv ovuvdlopyavwvetat amdé to Tunua



2017

2017

2018

2019

2020

2022

Mnxavikwv H/Y kat ITAnpowopiknig g IMoAvtexvikig ZxoAng kat to Tunua
Mabnpatikov ™¢ ZxoAng Oetikwv Emommuov yur 1o pabnpa «Medét
[epimtwoewv otn ANYm Amo@doewv».

Structural Vector Autoregressive Models (SVAR): An introduction with empirical
applications. (28 Ampldiov 2017). Iapovciaon oto Alxtunuatikd [poypappa
Metanmtuylokwv Xmouvdwv  “Mabnuatikd Twv YTOAOYOTWV KAl TwV
Amo@doewv” ("Mathematics of Computers and Decision Making") mov
ouvvSlopyavwvetat amd to Tunua Mnyxavikov H/Y kat [IAnpo@opikng g
[ToAvteyvikng ZxoAng kat to Tuqua Mabnpatikwv Ttng ZXoANg OeTikwv
ETiotuov ya to pabnua «MeAétn lepimtwoswv ot AP ATo@Aacewv».

QML-EM estimation of dynamic factor models in gretl. Towards a Labor Market
Condition Index for Greece. Marche Polytechnic University, Department of
Economics and Social Sciences, Avkova, [toAia (9 Nogpppiov 2017)

Time series forecasting and forecast evaluation in economics. An introduction. (26

Amtpidiov 2018). Iapovoiaon oto Aatunpatiko Ipoypappa MeTamTuylakwy
Imovdwv “Mabnuatikd tTwv Ymoloylotwyv kal Twv Amo@doewv” ("Mathematics
of Computers and Decision Making") mou ouvdlopyavwvetatl and to Tunua
Mnyxavikwv H/Y kat ITAnpoopkns g IMoAvteyvikng ZxoAns kat to Tunua
Mabnpatikov ™¢ ZxoAng Oetikwv Emomnuov ywr to pabnpa «Medét
[lepimtwoewv otn ANPm ATto@acewv».

FRED-MD: A Monthly Database for Macroeconomic Research (Using gretl) (28
Maptiov 2019). [Mapovciaon oto Awatunuatiko [poypoappa MeTATTTUXIOKWOV
Imovdwv «YmoAoylotikn Aedopévwy kat ATtopacewv» («Data Driven Computing
and Decision Making») tov Ilavemiotnuiov [latpwv mov cuvSlopyav®VETAL ATIO
to Tunua Mnyxavikwv H/Y kat IIAnpo@opikng ¢ MoAvtexvikng ZxoAng Kat To
Tunua Mabnpatikov g XxoAng Oetikwv Emompwv ya to pabnpa
«MeBodoroyia Epsuvag kat MeAétn llepimtwoewv otn AYmn Amo@aocewv amd
AeSopévar.

Introduction to Big Data in Macroeconomic Research (Using gretl & FRED-MD
dataset). (8 Moaiov 2020). I[lapovciaon oto Awtunuatikd Ilpoypoappa
Metantuylakwv Zmovdwv «YmoAoylotikny Asdopévwy kat ATmo@doewv» («Data
Driven Computing and Decision Making») tou Iavemotuiov IMatpwv mov
ouvvdlopyavwvetat amd to Tunua Mnyavikov H/Y kat [IAnpo@opikng ng
[ToAvteyvikng ZxoAns kat 1o Tunua Mabnpatikwv Ttng ZX0ANG OeTIKWV
Emiotnuov ya to pabnpa «Mebodoroyia 'Epevvag kot MeAe lepimtwoswy ot
AMym Amtopacewv amo AsSopévanr.

Greek Inflation -Overview and recent developments (Using gretl & large
disaggregated datasets). (2 louvviov 2022). Mapovciaon oto AXTUNHATIKO
[Mpoypappa Metamtuylakwyv Emouvdwv  «YToAloylotikny Agdopévwv  Kkal
Amo@doewv» («Data Driven Computing and Decision Making») tovu



[Tavemotnuiov Matpwv mov cuvdlopyavwvetal amo to Tuqpa Mnyxavikwv H/Y
kat [TAnpo@opikng ¢ IMoAvtexvikng XxoAng kat to Tunua Mabnuatikwy tng
TxoAg Oetikwv Emiotnuov yx 1o pdbnpa «MebodoAoyia ‘Epguvag kot MeAétn
[Tepimtwoewv ot ANPm ATto@acewv amo AeSopévar.
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EPEYNHTIKA ENAIA®EPONTA

H tpéxovoa epevvnTikn pov Spactnplotnta eotidietal 6to 0£pa: Meydda cvvoia
Moakpootkovopuikwv Ae§opévwy Kal Suvapikd vodelypata kowvov mapdyovta (dynamic
factor models)

Fevikotepa:

OEWPNTIKY] OLKOVOUETPLX HE £UPACT) OTOV TOHEA TWV QOUUTTWTIKWVY KATAVOUWDV
EKTUUNTWV KAl OTATIOTIKWV TIOU TIEPLEXOUV UN-OTACLUEG XPOVOOCELPES, XPOVOOELPES
HLOKPOXPOVIAG UVIUNG KOl UN-YPAUUIKEG CUVAPTNOELS XPOVOOEPWV KABWGS Kol M
Stepevvnon SlapBpwTIKWV HETABOA®Y o€ KUPLX CUOTATIKA TNG XPOVOCELPAG OTIWG M
Tdor, 0 TUTOG NG TAONS (TTPOGSIOPLOTIKN 1) OTOXACTLIKY]), TO EMITMESO TNG KEUUOVIIG» TNG
XPOVOOELPAS.

E@appoopévn OwkovopeTpla pe EU@aon TNV UTTOSELYLATOTIOMOT] HAKPOOLKOVOLK®DV
KO XPNLATOOLKOVOULKWV Xpovooelpwv. Eldikotepa,

e  Mn-ypappika vmodetypata xpovooelpwyv TuTov threshold kat smooth transition

o  AlapBpwTIKEG HETAPBOAEG OTIG TACELS XPOVOGELPWV

e Ymodelypata VAR, cttioTnTA Kol S1apOpwTIKEG HETABOAES

e Ymodelypata Seopevuévng etepookedaotikotntag (ARCH/GARCH)

o AlapBpwTikéG HeETABOAEG G TNV LTTO-CLVVON KN SlakVaVoT)

e Ymodelypata Stakpitwv BeTikwv xpovooelpwv Poisson (autoregressive conditional
Poisson models)

e Ymodelypata Seopevpévng diapkelag (conditional duration models)

e Ymodelypata Suvapikwy Kowwv Ttapayovtwy (dynamic factor models)



