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AREAS OF INTEREST

Macroeconomics

Monetary and Financial Economics
International Economics

Machine Learning and Complex Networks
Complexity and Non-linear Dynamics

EDUCATION

Ph.D. degree 2000, Department of Economics, University of Calgary, Canada. Dissertation
title “Purchasing Power Parity, Balanced Growth and Volatility Forecasting: An Application
of Recent Developments in Time Series Analysis”. Areas of specialization: Financial
Economics, Monetary Theory and International Economics.

Master’s degree, 1996, with high distinction, Department of Economics, University of
Saskatchewan, Canada. Thesis title: “The Canadian Laffer Curve”. Great distinction, rank #1.

Bachelor’s degree in Economics 1991, Department of Economics, University of Macedonia,
rank #1, with grade 9.24.

CERTIFICATIONS

“Open and Distance Education”, Greek Open University, 2016.
“Information and Communication Technologies”, Greek Open University, 2016.

ACADEMIC POSITIONS

2017-, Associate Director of Graduate Program in Banking, Greek Open University.

2017-, Associate Director, Decision Making and Economic Analysis Lab, Democritus
University of Thrace.

2015-, Associate Professor, Department of Economics, Democritus University of Thrace,
Komotini, Greece.

2011, Visiting Scholar in Finance, Department of Finance, Ross School of Business,
University of Michigan, Ann Arbor, Michigan, USA.

2011-, Assistant Professor, Department of Economics, Demaocritus University of Thrace,
Komotini, Greece.

2006-2011, Lecturer, Department of Economics, Democritus University of Thrace,
Komotini, Greece.
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2012-, Assistant Coordinator of the Course “Banking Environment”, Master’s Program in
Banking, Greek Open University.

2007-, Adjunct Faculty in Banking, Greek Open University.
2006-2007, Adjunct Faculty (MA 407), Department of International Economic Relations and

Development, Democritus University of Thrace, teaching “Greek Economic History” and
“Financial Analysis”

2004-2005, Adjunct Faculty (MA 407), Department of Economics, University of Macedonia,
teaching “Global Economic System”.

INVITED SEMINARS

European Central Bank, External Developments Division, Title: “A Complex Network
Analysis of the U.S. Gross State Product, European Central Bank Headquarters, February 2,
2016.

European Central Bank, Macro-Financial Linkages Division, Title: “Forecasting Bank Failures
with Machine Learning Methodologies”, European Central Bank Headquarters, February 2,
2016.

University of Michigan, Ross School of Business, Title: "Support Vector Machines Economic
and financial forecasting using Machine Learning methodologies", Ann Arbor MI, November
2015.

Temple University, Department of Economics, Title: "Economic and financial forecasting
using Machine Learning methodologies ", Philadelphia PA, November 2015.

Mobile Media Association, Research Department, “Forecasting using Machine Learning
methodologies”, New York, November 2015.

University of Michigan, Ross School of Business, “Divisia Monetary Aggregates, the Great
Ratios, and Classical Money Demand Functions”, University of Michigan, Ann Arbor,
Michigan, USA, 2011.

PROFESSIONAL AFFILIATIONS

Euro Area Business Cycle Network — Fellow

Rimini Centre of Economic Analysis — Fellow
Institute for Nonlinear Dynamical Inference - Fellow
The Society for Economic Measurement - Member
Canadian Economic Association — Member

Laboratory for Energy and Environmental Management, University of Piraeus — Research
Fellow

CLAIRE (Confederation of Laboratories for Artificial Intelligence Research in Europe)
member, the first research group from Greece employing A.l. in Economics.

ACADEMIC JOURNALS SERVICE

Computational Economics, Co-Editor with Theophilos Papadimitriou for Special Issue
“Machine Learning in Economics and Finance”, Forthcoming, IF 1.185.

Journal of Economic Asymmetries, Elsevier, Associate Editor 2017-

Journal of Banking & Financial Technology, Springer, Associate Editor, 2020-
Economics and Finance Notes — Editor-in-Chief (2009-2015)

International Journal of Financial Studies — Editorial Board Member



® International Journal of Economics and Finance — Editorial Board Member
® International Journal of Computational Economics and Econometrics — Editorial Board
Member
® International Journal of Economics and Management Engineering — Editorial Board Member
® Journal of Finance and Economics — Editorial Board Member
® Journal of Educational Research Applications — Editorial Board Member
® Journal of Financial Economics — Editorial Board Member
® |nternational Journal of Business Policy and Economics — Guest Editor 2010
COMMITTEES

Interdepartmental Program of Graduate Studies in Research and Exploitation of
Hydrocarbons, 2017 — present.

Master’s of Business Administration, Department of Economics, DUTH, 2010 — present.
Placement Exams, Department of Economics, DUTH, 2007 - present.

Study Material Committee, Hellenic Open University, 2015 — present.

Undergraduate Program of Study, Department of Economics, DUTH, 2010 - present.
Equipment procurement, Department of Economics, DUTH, 2008 - present.

SUPERVISION OF DOCTORAL STUDENTS - Completed

Dr. Efthimia Chrysanthidou, 2011-2015, Dissertation title “Forecasting Macroeconomic
Variables with the Yield Curve and Machine Learning Techniques”

Dr. Georgios Sarantitis, 2012-2016, Dissertation title “A Graph Theory Approach of the Study
of Macroeconomics Networks”

SUPERVISION OF DOCTORAL STUDENTS - Current

Maria Matthaiou, 2012-, Dissertation title “Efficient Supervision and Control of the Banking
System using Complex Networks”

Dimitrios Karagkiozis, 2016-, “Analysis of Bank Credit using Machine Learning and Complex
Networks”

Fotios Gatzoglou, 2017-, Dissertation title “Dispersion Analysis based on Complex Networks”

MEMBER OF SUPERVISORY COMMITTEE PhD - Completed

Vasilios Plakandaras, 2011-2015, Dissertation title “Forecasting Financial Time Series with
Machine Learning Techniques”

MEMBER OF SUPERVISORY COMMITTEE PhD - Current

Efthimios Stathakis, 2011-, Dissertation title “Forecasting Financial Variables with Machine
Learning”

Anna Agrapetidou, 2012-, Dissertation title “Forecasting the Credit Ratings of Financial
Institutions”

Emmanouil Sofianos, 2016-, Dissertation title “Studying Macroeconomic Variables with
Machine Learning and Complex Networks”

Fotios-Athanasios Athanasiou, “Study of Financial Variables with Machine Learning and
Complex Networks””

SUPERVISION OF MASTER’S THESIS AT DEMOCRITUS UNIVERSITY OF THRACE

Georgios Agelidis
loannis Gourtsilidis



Eleni Koundi
Christina Lazaridou
Stergios Mplouhos
Anastasia Gountakou
Kalliopi Koutroulou
Iliana Halatsi
Neoklis Vasiliadis
Antonia Karagiaouridou
Chariklia Moskofidou
Ahmet Mustafa Onur
Vasilios Prodromidis
Efthimia Chrysanthidou
Anna Agrapetidou
Kyriaki Afentoulidou
Vasilis Vasiliadis
Despina Kostikidou
Efthimia Parharidou
Georgios Sarantitis
Ozlem Imam
Georgios Papadopoulos
Eleni Papadopoulou
Georgios Hatzievagelou
Dimitrios Vezeris
Anna Amvrosiadou
Fotini Gika
Dimitrios Karagiozis
Sofia Maltepioti
Fotios Gatzoglou
Additionally, supervised more than 50 Theses at:
o Greek Open University
o International Hellenic University

REFEREE SERVICE

Journal of Banking and Finance.
Journal of Money, Credit and Banking.
Journal of Forecasting.

Economic Modelling.

International Economics.

Expert Systems with Applications
International Review of Economics and Finance.
Review of Financial Economics.
Journal of Applied Statistics
Computational Economics
Macroeconomic Dynamics.

Open Economies Review.

Physica A.



Econometrics

Financial Innovation

Journal of Economics and Finance.

Journal of Finance and Economics

International Review of Financial Analysis.

Journal of Applied Economics.

International Journal of Forecasting.

Economic Change and Restructuring

Applied Financial Economics.

Energy Economics.

Energy Journal.

OECD: Journal of Business Cycle Measurement and Analysis.
Journal of Risk Finance.

Journal of Economic Asymmetries.

Economic Change and Restructuring

Economic Analysis of Law Review.

Czech Economic Review.

International Journal of Economics and Finance.

International Journal of Computational Economics and Econometrics.
International Journal of Economics and Management Engineering.

International Journal of Decision Sciences Risk and Management.

RESEARCH — ACADEMIC EVALUATOR
e External Evaluator for the Cyprus Agency of Quality Assurance and Accreditation in Higher
Education. Member of the international External Evaluation Committee, evaluating:
o The MBA program of the University of Cyprus, 2018
o The BA in Business Administration of the CDA College, 2018
e General Secretariat of Research and Technology, Greece, 2017.
e REPRISE, Register of Scientific Experts Ministry of Education, Universities and Research, Italy
e National Science Centre, Ministry of Science and Higher Education, Poland
e National Centre of Science and Technology Evaluation, Ministry of Education and Science,
the Republic of Kazakhstan, 2014, 2016.
e Croatian Science Foundation (HRZZ), Croatia, 2016, 2020.

PUBLICATIONS Citations: Source Google Scholar
Summary All Since 2015
59 Journal papers Citations 1026 739
35 conference papers h-index 19 16
4 books 110-index 27 20

11 book chapters
1008 citations according to google scholar 180
17 mean citations per paper

19 h-index Google Scholar
27 i10-index 90
11 h- Index Scopus I I I N
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2020 (7)

“The resilience of the U.S. banking system”, with A. Agrapetidou and T. Papadimitriou,
International Journal of Finance and Economics, forthcoming, Impact Factor 0.943.
“Forecasting Credit Ratings of EU Banks”, with V. Plakandaras and T. Papadimitriou, Efterpi
Doumpa and Maria Stefanidou, International Journal of Financial Studies, forthcoming,
Scopus Citescore 0.2.

“Gold Against the Machine”, with V. Plakandaras and T. Papadimitriou, Computational
Economics, forthcoming, Impact Factor 1.317.

“Forecasting Price Spikes in Electricity Markets”, with E. Stathakis and T. Papadimitriou,
Review of Economic Analysis, forthcoming.

"Forecasting S&P 500 Spikes: an SVM Approach", with T. Papadimitriou, A. Athanasiou,
Digital Finance, Springer, forthcoming.

"The evolution of the Cryptocurrencies Market: A Complex Networks approach”, with T.
Papadimitriou, F. Gatzoglou, Journal of Computational and Applied Mathematics,
Forthcoming, Impact Factor 1.883.

"An AutoML Application to Forecasting Bank Failures", with A. Agrapetidou, P.
Charonyktakis, |. Tsamardinos and T. Papadimitriou, Applied Economics Letters,
forthcoming, Impact Factor 0.591.

2019 (5)

“A re-evaluation of the term spread as a leading indicator”, with V. Plakandaras, T.
Papadimitriou and Rangan Gupta, International Review of Economics and Finance,
forthcoming, 2019, Impact Factor 1.432.

® “Forecasting transportation demand in the U.S. market”, with V. Plakandaras and T.
Papadimitriou, Transportation Research Part A: Policy and Practice, Volume 126, August
2019, 195-214. Impact Factor 3.693.

® "Money Neutrality, Monetary Aggregates and Machine Learning", Algorithms, with T.
Papadimitriou and E. Sofianos, 12(7), July 2019.

® "QOil Market Efficiency under a Machine Learning Perspective", with A. Dimitriadou, P.
Gogas, T. Papadimitriou and V. Plakandaras, Forecasting, 2019, 1, 157-168.

® “Are-evaluation of the Feldstein-Horioka puzzle in the Eurozone”, with V. Plakandaras, and
T. Papadimitriou, Journal of Risk & Control, Volume 6(1), 2019.

2018 (4)

® "Macroeconomic Uncertainty, Growth and Inflation in the Eurozone: A Causal Approach”,
with V. Plakandaras, R. Gupta, T. Papadimitriou, Applied Economics Letters, 25:14, 1029-
1033, 2018. Impact Factor 0.591.

® "The Effects of Geopolitical Uncertainty in Forecasting Financial Markets: A Machine
Learning Approach", with V. Plakandaras, T. Papadimitriou, Algorithms, 12:1, 2018.

e “Asymmetric Effects of Monetary Policy in the U.S. and Brazil”, with I. Pragidis and B. Tabak,
Journal of Economic Asymmetries, Volume 18, 2018.

® '"Forecasting Bank Failures and Stress Testing: a Machine Learning Approach", with T.

Papadimitriou and A. Agrapetidou, International Journal of Forecasting, Volume 34, Issue 3,
July—September 2018, 440-455. Impact Factor 2.642.



2017 (2)

® "Income Inequality: A State-by-State Complex Network Analysis", with T. Papadimitriou, G.
Sarantitis, S. Miller and R. Gupta, Physica A. 2017, 483, 423-437. Impact Factor 2.243.

® "The Informational Content of the Term-Spread in Forecasting the U.S. Inflation Rate: A
Nonlinear Approach", with T. Papadimitriou, V. Plakandaras and R. Gupta, Journal of
Forecasting, 2017, 36(2), 109-121. Impact Factor 1.57.

2016 (5)

® “Bank supervision using the Threshold-Minimum Dominating Set”, Physica A, with T.
Papadimitriou and M. Matthaiou, 2016, 451, 23-35. Impact Factor 2.243.

® '"Testing Exchange Rate Models in a Small Open Economy: an SVR Approach", Bulletin of
Applied Economics, with T. Papadimitriou and V. Plakandaras, 2016, 3(2), 9-29.

® "A Network Analysis of the United Kingdom's Consumer Price Index", with T. Papadimitriou
and G. Sarantitis, Computational Economics, October 5, 2016. Impact Factor 1.053.

® "International Business Cycle Synchronization since the 1870s: Evidence from a Novel
Network Approach", with N. Antonakakis, T. Papadimitriou and G. Sarantitis, Physica A, Vol.
447, 1 April 2016, Pages 286—296. Impact Factor 2.243.

® “Convergence of European Business Cycles: A Complex Networks Approach”, with T.
Papadimitriou and G. Sarantitis, Computational Economics, vol. 47, pp. 97-119, February
2016, Impact Factor 1.053.

2015 (8)

® “Are there Asymmetries in Fiscal Policy Shocks”, with I. Pragidis, Journal of Economic
Studies, Vol. 42(2), pp. 303-321, 2015. ABDC list B ranking. ABS 2.

® “Forecasting daily and monthly exchange rates with machine learning techniques”, with T.
Papadimitriou and V. Plakandaras, Journal of Forecasting, Vol. 34(7), pp. 560-573,
November 2015, Impact Factor 1.57.

® “Yield Curve Point Triplets in Recession Forecasting”, with E. Chrysanthidou and T.
Papadimitriou, International Finance, vol. 18(2), pp.207-226, Summer 2015, Impact Factor
0.636.

® "Yield curve and Recession Forecasting in a Machine Learning Framework", with T.
Papadimitriou, M.A. Matthaiou and E. Chrysanthidou, Computational Economics, vol. 45(4),
pp. 635-645, April 2015. Impact Factor 1.053.

e “U.S. inflation dynamics on long range data”, with Vasilios Plakandaras, Rangan Gupta and
Theophilos Papadimitriou (2015), Applied Economics, vol. 47 (36), pp. 3874-3890. ABS 2.
Impact Factor 0.648.

® “Forecasting the U.S. Real House Price Index”, with T. Papadimitriou, V. Plakandaras and R.
Gupta, Economic Modelling, vol. 45, pp. 259-267, 2015. ABS 2. Impact Factor 1.463.

® “Market Sentiment and Exchange Rate Directional Forecasting”, with V. Plakandaras, T.
Papadimitriou and K. Diamantaras, Algorithmic Finance, vol. 4, no 1-2, 2015.

® “Fiscal shocks and asymmetric effects: A comparative analysis”, with I. Pragidis, V.
Plakandaras, T. Papadimitriou, Journal of Economic Asymmetries, vol. 12(1), pp 22-33, 2015.
CiteScore: 0.43.

2014 (4)



® "Public Debt and Private Consumption in OECD countries", with T. Papadimitriou and V.
Plakandaras, Journal of Economic Asymmetries, vol. 11, pp. 1-7. CiteScore: 0.43.

® “Forecasting Energy Markets using Support Vector Machines”, with T. Papadimitriou, E.
Stathakis, Energy Economics, Vol. 44, 2014, pp. 135-142, July 2014. Impact Factor 3.199.

® “Forecasting Bank Credit Ratings”, Journal of Risk Finance, with T. Papadimitriou and A.
Agrapetidou, vol. 15 (2), p.195-209, 2014. ABS 1. CiteScore 2016: 0.09.

e “Divisia Monetary Aggregates, the Great Ratios, and Classical Money Demand Functions”,
Journal of Money Credit and Banking, with A. Serletis, vol. 46(1), p. 229-241, 2014. ABS 4.
Impact Factor 1.5009.

2013 (9)

® “Exchange Rate Forecasting and Support Vector Regressions”, Economics and Finance
Notes, vol. 2(2), pp. 1-13, 2013.

® “Testing Purchasing Power Parity theory in a DFA Framework and Rolling Hurst Exponent:
the case of 23 OECD Countries”, with T. Papadimitriou and G. Sarantitis, Applied Financial
Economics, 23 (17), p.1399-1046, 2013. ABS 2. Impact Factor 0.648.

® “Business Cycle Synchronization in the European Union: The Effect of the Common
Currency”, Journal of Business Cycle Measurement and Analysis (OECD), p. 1-14, 2013.

® “Complex Networks and Banking Systems Supervision”, Physica A: Statistical mechanics and
its Applications, with T. Papadimitriou and B. Tabak, 392 (19), p. 4429-4434, 2013. Impact
Factor 2.243.

® “Forecasting the Insolvency of U.S. Banks Using Support Vector Machines (SVM) based on
Local Learning Feature Selection”, Journal of Computational Economics and Econometrics,
with T. Papadimitriou, V. Plakandaras and J. Mourmouris, 3(1/2), p. 83-90, 2013.

® "Comparison of simple sum and Divisia monetary aggregates in GDP forecasting: a support
vector machines approach", with T. Papadimitriou and E. Takli, Economics Bulletin, 33(2),
pp. 1101-1115, 2013.

® '"Directional forecasting in financial time series using support vector machines: the
USD/Euro exchange rate", with V. Plakandaras and T. Papadimitriou, Journal of
Computational Optimization in Economics and Finance, 5 (2), 2013.

® “Optimum Currency Areas within the US and Canada a Data Analysis Approach” Journal of
Computational Optimization in Economics and Finance, with E. Chrysanthidou and T.
Papadimitriou, 5(1), 2013.

® “Interest Rates, Leverage, and Money”, with A. Serletis and K. Istiak, Open Economies
Review, 24, p. 51-78, 2013. ABS 2. Impact Factor 0.840.

2012 (3)

® “Economic Viability and Macroeconomic Impact of the Burgas - Alexandroupolis Pipeline”,
with J.K. Mourmouris and T. Papadimitriou, International Journal of Economics and
Management Engineering, 2(1) p. 37-62, 2012.

® “Episodic Nonlinearity in Leading Global Currencies”, with A. Serletis, A. Malliaris and M.
Hinich, Open Economies Review, 23, p. 337-357, 2012. Impact Factor 0.840.

® “GDP Trend Deviations and the Yield Spread: the Case of Five E.U. Countries”, with I.
Pragidis, Journal of Economics and Finance, 36(1), p. 226-237, 2012.

2011 (1)



® “Does the Interest Risk Premium Predict Housing Prices?”, with loannis Pragidis,
International Journal of Economic Research, 8(1), p. 1-10, 2011.

2010 (3)
® “The Interest Rate Spread as a Forecasting Tool of Greek Industrial Production”, with loannis
Pragidis, International Journal of Business Policy and Economics, 3(1), 2010.

® “Forecast Evaluation in Daily Commodities Futures Markets”, with Apostolos Serletis,
International Journal of Financial Markets and Derivatives, 1(2), 2010.

® “Predicting European Union Recessions in the Euro Era: The Yield Curve as a Forecasting
Tool of Economic Activity”, with Dionisios Chionis and loannis Pragidis, International
Advances in Economic Research, 16(1), February 2010.

2009 (2)

® “Forecasting in Inefficient Commodity Markets", with Apostolos Serletis, Journal of
Economic Studies, 36(4), 2009. CiteScore 0.91.

® “Does Financial Market Liberalization Increase the Degree of Market Efficiency? The Case of
the Athens Stock Exchange”, with Daniel Cajueiro and Benjamin Tabak, International Review
of Financial Analysis, 18(1), 2009. Impact Factor 1.457.

2008 and older (6)

® “The Feldstein-Horioka Puzzle in an ARIMA Framework", with Apostolos Serletis, Journal of
Economic Studies, vol. 34, no. 3, 2007. CiteScore 0.91.

® “Long-Horizon Regression Tests of the Theory of Purchasing Power Parity”, with Apostolos
Serletis, Journal of Banking and Finance 28, 1961-1985, 2004. Impact Factor 1.776.

® “Purchasing Power Parity Nonlinearity and Chaos”, with Apostolos Serletis, Applied
Financial Economics 10, 615-622, 2000. Impact Factor 0.648.

® “The North American Natural Gas Markets are Chaotic”, with Apostolos Serletis, The Energy
Journal, 20, 83-103, 1999. Impact Factor 1.662.

® “Chaos in East European Black Market Exchange Rates” with Apostolos Serletis, Research in
Economics 51, 359-385, 1997. CiteScore 0.66.

® “On the Construction of Personal, Corporate and Effective Overall Marginal Tax Rates for
Canada (1977-1992)”, Saskatchewan Journal of Economics, 1, 1997.

o “Modern Greek Myths” — Kritiki Publications, 2018.

® “Economics for non-specialists” — Kritiki Publications, 2016.

® “A Guide to Entrepreneurship — Analysis of Basic Concepts and Tools”, with I. Pragidis,
Loukakis Publications, 2014.

® “Modern Business — Tools for Entrepreneurial Analysis”, with |. Pragidis, Dionicos Publishers,
2010.

BOOK CHAPTERS
® T. Papadimitriou, P. Gogas, G. A. Sarantitis, “Business Cycle Convergence: A Survey of
Methods and Models” in Mathematics Without Boundaries, eds. P.M. Pardalos, T. M.
Rassias, pp. 447-469, Springer New York, 2014.



e T. Papadimitriou, P. Gogas, G. A. Sarantitis, “European Business Cycle Synchronization: A
Complex Network Perspective” in Network Models in Economics and Finance, eds. V.A.
Kalyagin, P.M. Pardalos, T. M. Rassias, pp. 265-275, Springer New York, 2014.

® P. Gogas, T. Papadimitriou, M.-A. Matthaiou, “A Novel Banking Supervision Method Using
the Minimum Dominating Set” in Network Models in Economics and Finance, eds. V.A.
Kalyagin, P.M. Pardalos, T. M. Rassias, pp. 277-286, Springer New York, 2014.

® “The Framework of the World Economic Crisis”, in “The Greek Economy from the EMU to
the Bailout”, with E. Takli, Livanis Publishers, 2014.

® “The Economics of Money Banking and Financial Markets Testbank”, accompanying volume
of the book by F. Mishkin and A. Serletis, 3rd Canadian Edition, Pearson — Addison Wesley,
2008.

e ‘“Liberalization of the Financial Sector in Transition Economies”, Economics of Transition, T.
Pelagidis, K. Hazakis (eds.), Papazisis Publications, 2009. Chapter.

® “The North American Natural Gas Markets are Chaotic”, with Apostolos Serletis,
Quantitative and Empirical Analysis of Energy Markets. World Scientific Series on Energy
and Resource Economics - Vol. 1, Apostolos Serletis (ed.), 2007.

® “The Revenue Smoothing Hypothesis in an ARIMA Framework: Evidence from the United
States”, with Apostolos Serletis, New Trends in Macroeconomics, Claude Diebolt, Catherine
Kyrtsou et al. (eds.), Springer Verlag, 2005.

CITATIONS

® Journal of Monetary Economics 2020

® Journal of Banking and Finance 2004, 2006, 2009, 2011

® Econometric Reviews 2005

® Journal of Money, Credit and Banking 2016, 2018(2)

® |MF Staff Papers 2012

® |MF Working Paper 2015

® Expert Systems 2020

® Journal of International Money and Finance, 2012, 2018

® Journal of Economics and Finance 2009, 2018(2), 2020

® Journal of Economic Dynamics and Control 2000, 2012, 2016, 2020

® Journal of Macroeconomics 2015, 2019, 2020

® Expert Systems with Applications 2016, 2017(2), 2018(2)

® International Review of Financial Analysis 2009, 2010 (2), 2011, 2014(2), 2015, 2016,
2017(2), 2018(3), 2019, 2020

® Studies in Nonlinear Dynamics & Econometrics 2017, 2020

® International Journal of Forecasting 2020(2)

® Journal of Financial Stability 2019(2), 2020

® Journal of Forecasting 2018, 2020

® The North American Journal of Economics and Finance 2014(2), 2015, 2016(4), 2019, 2020

® The Manchester School, 2010, 2017

® International Statistical Review 2018

® FEuropean Central Bank Working Papers 2015

® Bank of England Staff Working Papers 2019
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http://www.worldscibooks.com/series/wssere_series.shtml

Brookings Papers on Economics Activity 2017

Physica A: Statistical Mechanics and its Applications 2010, 2011, 2012(4), 2013(2), 2014(7),

2015(8), 2016(8), 2017(6), 2018(13), 2019(8), 2020

Oxford Bulletin of Economics and Statistics 2010

Energy Economics 2004, 2009, 2012(2), 2016(2), 2018(5), 2019, 2020
Energy Journal 2007, 2006, 1999

Journal of International Financial Markets, Institutions and Money 2017, 2019
Journal of Economic Asymmetries 2015, 2017, 2019, 2020

NBER 2017

Computational Economics 2020

Journal of Applied Economics 2020

Empirical Economics 2018, 2019(2)

Journal of Financial and Quantitative Analysis 2018, 2019
International Review of Economics and Finance 2004, 2008, 2015, 2020
Economic Modelling, 2011, 2013, 2016, 2017, 2018, 2020
Quantitative Finance 2018

Neurocomputing 2019

International Economic Journal 2018, 219

Transportation Research Part A: Policy and Practice 2019

Applied Economics Letters 2010(3), 2009, 2007, 2004, 2016, 2018, 2019(2), 2020
Review of Financial Economics 2008, 2011, 2013, 2014, 2016

Open Economies Review, 2011, 2014, 2015, 2016, 2017, 2018(2), 2019, 2020
Applied Economics 2006, 2011, 2014, 2015, 2016

Applied Financial Economics 2009, 2010, 2014

Economics Letters 2006, 2012, 2017(2)

Finance Research Letters 2016, 2020

Journal of Applied Statistics 2015, 2016

Australian Economic Papers 2018, 2020

Economic Issues 2019

Complexity 2020

Expert Systems 2020

Communications in Statistics: Simulation and Computation 2020
Review of Economic Analysis 2020

European Journal of Operational Research 2019

Applied Soft Computing 2019, 2020

Economic Systems 2015, 2020

Econometrics MDPI 2018

Macroeconomic Dynamics 2018, 2019(2)

International Economics 2015, 2019, 2020

The Quarterly Review of Economics and Finance 2018, 2019

Scottish Journal of Political Economy, 2018

International Journal of Finance & Economics 2018(2), 2020
Financial Review 2019

11


http://www.sciencedirect.com/science/journal/10424431

Neural Networks 2017

Empirica 2018, 2020

The Energy Journal 2020

IEEE Transactions on Smart Grid 2015, 2016

IEEE Access 2019, 2020

IEEE Conference on Cognitive and Computational Aspects of Situation Management 2019
Economics Bulletin 2003, 2009, 2016, 2018

IEEE 7th International Conference on Industrial Engineering and Applications, 2020

IEEE 7th International Conference on Industrial Engineering and Applications, ICIEA 2020

IEEE 8th International Conference on Information and Communication Technology (IColCT)
2020

Entropy 2020

Chaos, Solitons and Fractals 2003, 2007(2), 2013(2), 2018
Physica D: Nonlinear Phenomena 2002

Applied Mathematics and Computation 2006
Proceedings - IEEE International Conference on Mobile Data Management 2019
International Economic Journal 2006, 2005

Chinese Economy 2019

Journal of Modern Applied Statistical Methods 2018
Journal of Risk and Financial Management 2019, 2020
Forecasting Economic Activity of East Asia Through the Yield Curve 2019
Annals of Financial Economics 2018

Algorithms 2019, 2020

Energy Internet 2020

Mathematics 2020, Impact Factor 1.105

Machine Learning and Forecasting: A Review 2020
Journal of Financial Markets 2020

Journal of Competitiveness 2019

Journal of Petroleum Science and Engineering 2020
Emerging Markets Finance and Trade 2018, 2019, 2020
Environmental Management 2017

Smart Innovation, Systems and Technologies 2019
Renewable Energy 2016

Australian Economic Papers 2020

Journal of Theoretical and Applied Information Technology 2020
Mathematical and Computational Applications 2019
Journal of Economics and Behavioral Studies 2019
Research in International Business and Finance 2015
Global Finance Journal 2001, 2012, 2018

Journal of International Development 2018

Emerging Markets Review 2017

ArXiv preprint 2020(2)

Journal of Business Research 2019
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Post-Communist Economies 2019

Digital Finance 2020

Applied Artificial Intelligence 2020

Resources Policy 2020

Land Use Policy 2019

The Journal of Prediction Markets 2019

Defense and Peace Economics 2019

ACM International Conference Proceeding Series 2019
Investment Management and Financial Innovations 2019
Quantitative Finance and Economics 2019

New Perspectives and Challenges in Econophysics and Sociophysics 2019
International Journal of Uncertainty, Fuzziness and Knowledge-Based Systems 2018
Emerging Trends in Banking and Finance 2018(2)
Uncertainty, Expectations and Asset Price Dynamics 2018
International Review of Finance 2018

Regional Science and Urban Economics 2019

Handbook of Applications of Chaos Theory 2018

Journal International Journal of Strategic Property Management 2020
Journal of International Development 2018

Journal of Corporate Accounting & Finance 2018

Journal of Economic Studies 2010

Journal of Cleaner Production 2020

Journal of Signal Processing 2020

Research in International Business and Finance 2016
Economic Analysis and Policy 2017, 2020

Journal of Economic Surveys 2011

Economic Change and Restructuring 2019, 2020

Journal of International Studies 2019, 2020

Journal of Ambient Intelligence and Humanized Computing 2020
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