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Programme

10.15: Welcome

Session 1, Chair Demetris Koursaros (CUT)

10.30-11.00
“Decomposing the Realized-EGARCH: Long-run and short-run volatility dynamics for
VIX derivative pricing” Leonidas Rompolis (AUEB) [with [oannis Papantonis (BoE) and

Elias Tzavalis (AUEB)]

Discussant: TBC

11.00-11.30
“Foreign Exchange Risk and Expected Stock Returns in the Eurozone”, Christoforos

Andreou (CUT) [with Soteria Charalambous (CUT), Andreas Savvides (CUT)]
Discussant: Andrianos Tsekrekos (AUEB)

11.30-12.00: Break

12.00-12:30
“Firm-Level Political Risk and Analysts’ Expectations”, Dimitris Tsouknidis (AUEB)

[with Neophytos Lambertides (CUT)]

Discussant: Panayiotis Andreou (CUT)


https://maps.app.goo.gl/MzWgnv4CY1KwfVq98

12.30-14.00: Lunch Break

Session 2, Chair Elena Kalotychou (CUT)
14.00-14.30

“Cost Stickiness, Operational Rigidity, and Future Investment Decisions”, Orestes
Vlismas (AUEB) [with Muktak Tripathi (IE) and Dimitrios Ntounis (Southampton)]

Discussant: Neophytos Lambertides (CUT) and Dimitris Tsouknidis (AUEB)
14.30-15.00

“Real options premia implied from transactions in the Greek residential property market:
New evidence”, Maria Chondrokouki (AUEB) [with Andrianos Tsekrekos (AUEB)]

Discussant: Neophytos Lambertides (CUT)
15.00-15.30

“Does Al affect the informativeness of analyst recommendations?” Zacharias Petrou
(CUT) [with Anastasia Kopita (CUT)]

Discussant: Olga Pavlopoulou (AUEB)

Organizing Committee

Panayiotis Andreou (CUT), Diogenis Baboukardos (AUEB), Elena Kalotychou (CUT), Neophytos
Lambertides (CUT), Dimitris Tsouknidis (AUEB).

Scientific Committee

Panayiotis Andreou (CUT), Diogenis Baboukardos (AUEB), Konstantinos Bozos (University of
Leeds), Leonidas Doukakis (AUEB), Tarik Driouchi (King’s College London), Elena Kalotychou
(CUT), Demetris Koursaros (CUT), Neophytos Lambertides (CUT), Christodoulos Louca (CUT),
Lenos Trigeorgis (Durham University), Andrianos Tsekrekos (AUEB), Dimitris Tsouknidis
(AUEB).



