I'ewpyrog Xarapavodapng

Tay. AwevBovon: Epatoog 17, AweoBovon Epyaciag:
175 63 IT. ®aAnpo, Owovopko IMavemotpio ABnvaev.
Abnva ITatoiov 76
E-mail: gchalamandar@aueb.gr TnA: 210 8203392
Exnaidevon)

Ph.D. otn IToootikn Xpnpatoowkovopiki) (Quantitative Finance):
1996 - 1999, Center for Quantitative Finance, Management School, Imperial
College, London, U.K.
O¢pa: “ Liquidity Risk In Spot Foreign Exchange Markets” ypnpatodotodpevo aro
) NatWest Markets pe tantoxpov) drtokAE10TIKOTNTA TOVG 3 £TOV OTA
anotehéopata g épevvag. H épevva agopovoe Koplog POVIEAOIIO01) VEDPOVIKDV
SKTO®V, PN-IAPAPETPUKEG OTATLOTIKEG HeBOSODG, OTOXAOTIKY] AVAANDOT KAt
appnrtikeg pebBodovg PeAtiotomnoinong.

M.Sc/D.I.C. og Xvotpata Avtopatoo EAéyyoo (Control Systems):
1994 -1995, Department of Electrical Engineering, Imperial College, London, U.K.
Average of exams: 82%.
Au\opatikn) @¢on): “ Design of a Flight Simulator Using Linear Optimal and
Nonlinear Control Methods” yprnjpatodotnpévn ano v British Aerospace.

Ainm\opa (M.Eng.) HAektpoloyoo Mnyavikod kat Mny/xoo HAektpovikeov YroAoytotomv:
1989-1994 , EBviko Metoofro ITohvteyveio
TeAwkog Babpog 7.74, Ewdikevorn) otng TnAemkowvovieg kat Hhektpovikr).
Aunopatikt) Epyaoia: “Neural network adaptive control of a six-degrees of
freedom robotic manipulator” n omoia kat OnPOCLEDTNKE eV PEPEL OTO OOYYPAPPA
g oxoAng HAektpodoyov Mny/xov “Evgurig Popmotikog EAeyyog” 1n 'Exdoon
1998.

AmoAotripto Avkeiov:
Babpog 18.9.

EnayyeA\patikn Epnepia
Inpepa: Owovopiko ITavemotipio ABnveov (mponv AXOEE):
Avaninpotrg Kabnyntrg oto Tppa Aoylotikig Kat XprpatoouKovopiKng

Avwiknong

Kataption tmg OAng xat Owdaokaiia ota pabipata Tov  IPOITOYIAKOD

TIPOYPAPPATOg

o IIpoywpnpévn Ynoloyiotikr) Xprpatooikovouikrp» (Advanced Computational
Finance)

o II\npogopraxd Zvotrjpata Xprnpatooikovopikg Atoiknong» (Computational
Finance)

o «Mikpodopr) Ayopav» (Market Microstructure)

o «Tithot Ztabepod Eloodnpatog»,

Kat 6daoxalia emiong tov pabnpdrov

o «Xpnuatoowkovopikig OKOVOpETplag» oTo 4° £T0G TOL THIPATOG.
e «Xpnuaroowovopikd [Mapdywya» oto 4° £€T0g TOL THIPATOG,
Kataption g oAng xat Owaokaiia ota pabnipata Tov  HETANTOXIAKOD
nPOYPAppatog

o «Ewaywyn otig IToootikég MeBodov Xpnpatoowovopixrg»,

¢ «Ewaywyr ot Xpnpatootkovouik»

e «Mikpodopr) Ayopmv»,

o  JTwotetikog Kivovvog kat [Totetka [Napayoya»,

e «YHoMOYlOTIKI] XP1HATOOIKOVOPLKY 7,


mailto:gchalamandar@aueb.gr

e «Awayxeipton Kwvoovav»,
o «Xpnupatoowkovopikr) Owovoperpia - (XpovOAOYIK®OV Zelpmv)»,
¢ «Tithot Ztabepod Ewcodrjpatog»

2011- ofjpepa: EAAnviko Avowkto ITavemotipio EANadog:
2EII ot AEO31.

2016: Emwoxemtng Kabnyntrg oto IMavemotipto tov Muépykapo:
‘Epeova ot xprion deikt®v coVAlofnpatog yua v eSaymyr) 1oL OOVIEAEOT)
AIrooTPOo@P1)g KIvOLVOoL Xprjpatodotnpévn amno to npoypappa Italia tov epevvntikod
kevipov Research Centre for Comparative Studies.

2009- 2011: AweBveg ITavemotnpio ENAadog (International Hellenic University):
Awaokwv ota MSc Banking & Finance, MBA
Kataption g vAng xat dwdaokaiia ota pabnpata
e Financial Derivatives
e  Credit Risk
e Fixed Income & Foreign Exchange
¢ Risk Management

2004- Zemt. 2006: EFG Eurobank Ergasias:
Head of Structured Products and Alternative Investments:
YrievBovog yia To oxedlaopo, TIHoAOYNO1), avIoTABpLon KAt yud TV Idpay®yr] Too
DAKOD ITPOMBNONG TOV SOPUNPEVOV TIPOTOVI®V ITOL IOAODVTAL O TENIKOVG IEAATES
Péow T®V private banking kat retail Siktd®V.

2001- 2004: Epmopixn) TpéneCa Enevovoewv A.E.:
Senior Structurer - Emixe@palijg tov tpfparog Financial Engineering - Risk
Analytics Officer.

2001- 2006: Owovopwko ITavemotipio Abnvev (mponv AXOEE):

IIA/407 Awdaokmv oto Tpfpa AoyloTtikg Kat Xpnpatooitkovopikng Atoiknong
Kataption g dvAng kxat dwbaokalia ota pabnpata «I[IAnpogoptlaxkda Zvotijpata
Xprpatoowovopikrlg  Awoiknong» (Computational Finance) xatr «MikpoSoprn
Ayopav» Ttov 8o efapnvov TG OxoArg, Sdaokalia emiong tov pabnpatog
«Xprpatookovopikrg OwovopeTpiag» oto 4° €10 TOL THHPATOS. ZVYYPAPI) TRV
ONPEOOL®V TOoL padnpatog mov Oofnke amd TO MAVEMIOTHLIO OTOLG (QOLTITEG.
Adaokaiia oto Metantoxiakod tov Tprnpatog ota Mabnpata: «Ewoayeyr otig
IMToocotikég MeBodov Xprnpatoolkovopikng», «Mikpodour] Ayopav», «ITiotetikog
Kivdovog kat [Tiototika Hapaywya», «ITocotikeg MéBodot pe Matlab”.

1998-2000: NatWest Markets, London, U.K
IToootikog avaAvtrg oto FX Structured Products Desk

1996-1998: NatWest Markets, London, U.K
IToootikog avalvtrg (quantitative analyst) oty AwevBovon Trading Risk

Nogpppro 1995- IovAto 1996: NatWest Bank, ABnva.
Software developer ywa Front Office /Position Keeping.

Aok Ttiko £pyo oto Owovopiko Iavemotipio Abnvev
¢ Exnpooemog tov Tpijpatog Aoylotikrg Kat XpnpatoolKOVOHLKEG 0T ZOYKANTO KAt OTn
Dotk Aéoxn.



e Mzéhog g Atokovoag Emrporr|g tov MITE Aoytotikr|g kat Xprjpatooikovopikng, MSc in
International Shipping, Finance and Management xat oto A.M.Z. ot v IToootik)
Awayeipion Avaroyiotikod & Xpnpatoowovopuoo Kivoovoo.

*  YnevOovog g KATAPTIONG TOL IPOYPAHRHATOG EMOMITELDV Y1d TLG EGETATEL.

e Axadnpaixog ouvtoviotr|g Tob mpoypdappatog Erasmus yia to tprjpa M-Q.

e Enonted®v 100 0Xed1AopoD TRV E0AYDYIKOV HABNpdTtoV IANPOPOPLKIG TOD
IIPOITTLXLAKOD IIPOYPUAPHATOS.
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2008:
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2010:
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2012:

2013:

2014:

Avaxkowwoetg og Emotnpovika Zovédpia & Zepvapa

Statistics and Neural Networks Workshop in Edinburgh, UK
Chalamandaris G. Tzafestas, S.: “ Application of MLP & RBF Neural Networks on
the control of a 6-degree robotic manipulator”.
Euro 2001, Workshop (Rotterdam Management School, Erasmus University).
Chalamandaris G. - ‘Liquidity Risk In Spot Forex Markets. *
Eurobanking, Workshop (Cyprus):
Chalamandaris G.: ‘Risk Management Of Large Equity Portfolios: the Case of
Greece
HFAA, Conference (Patras):
Chalamandaris G., Tsekrekos A.: ‘Systematic Components in the Dynamics of
Implied Volatility Surfaces in FX Markets.’
EFMA, Conference (Athens):

Chalamandaris G., Tsekrekos A.: ‘Predictable Dynamics of Implied Volatility
Surfaces in OTC FX Markets.”
ASFA/NFA, Conference (Yokohama):

Chalamandaris G., Tsekrekos A.: ‘Short term predictability of Implied Volatility
Surfaces in OTC FX Markets.’
Athens Policy Forum, Conference:

Chalamandaris G., Tsekrekos A.: “‘Common Factors and Causality in the Dynamics
of Implied Volatility Surfaces: Evidence from the FX OTC Market.
Risk Management Conference 2008, (Singapore):

Chalamandaris G., Tsekrekos A.:“A new Description of the Implied Volatility
Surfaces Dynamics in OTC FX Markets.

EFMA, Conference (Milan):

Chalamandaris G., Tsekrekos A.: “‘How important is the Yield Curve Information
for the Modeling of Implied Volatility Surfaces in OTC FX Markets?’
Multinational Financial Society, Conference (Barcelona):

Chalamandaris G., Rompolis, L.: ‘Exploring the Role of the Realized Return

Distribution in the Formation of the Implied Volatility Smile.’

ICMA, Seminar (Reading):

Chalamandaris G., Tsekrekos A.: “‘How important is the Yield Curve Information
for Modeling & Forecasting Implied Volatility Surfaces in OTC FX Markets?’
Multinational Financial Society, Conference (Rome):

Chalamandaris G.: “The Impact of the Financial Crisis in the Joint Dynamics of CDS
and Bonds’

Financial Engineering and Banking Society, Conference (Paris):
Chalamandaris G., Vlachogiannakis N.: “The Pricing of Systemic Liquidity in the
CDS spreads’

International Conference on Macroeconomic Analysis and International Finance
(Rethymno): Chalamandaris G., Vlachogiannakis N: “How Efficient is the CDS
market in incorporating Financial Statement Announcements? A Comparative
Analysis. “

Financial Engineering and Banking Society, Conference (Athens):



2015:

2015:

2015:

2016:

2016:

2016:

2017:

2017:

2017:

2018:

2019:

2019:

2019:

2019:

2008:
2014:
2015:
2016:
2016:
2017:

Chalamandaris G., Vlachogiannakis N.: “Adverse-Selecting Informed Traders:
Evidence from the Corporate Bond Market’

Multinational Financial Society, Conference (Chalkidiki):

Chalamandaris G.: “Assessing the Relevance of a Data Source for Trading: The Case
of the Financial Statement in the CDS Market’

Eurasian Business and Economics Society, Conference (Venice):

Chalamandaris G.: “Assessing the Relevance of a Data Source for Trading: The Case
of the Financial Statement in the CDS Market’

Financial Engineering and Banking Society, Conference (Athens):

Artikis, P., Chalamandaris G., Diamantopoulou L.: “The Pricing of Liquidity Risk in
European Stocks’

Financial Engineering and Banking Society, Conference (Malaga):
Chalamandaris G., N. Vlachogiannakis: “ Adverse selection in US Corporate Bond
Markets”

Financial Engineering and Banking Society, 7th National Conference (Athens):
G. Chalamandaris, D. Antonopoulos: “Algorithmic Trading and Transaction
Costs”

Financial Engineering and Banking Society, 7th National Conference (Athens):
G. Chalamandaris, A. Kalaitzidou: “The Impact of M&A Announcements on the
CDS, Stock and Option Markets”

Financial Engineering and Banking Society, International Conference (Glasgow):
Chalamandaris G., S. Pagratis: “Limits to Arbitrage and Liquidity Shocks: Exploring
the CDS-Bond Basis Breakdown of 2008”

EFMA, International Conference (Athens):

Chalamandaris G., N. Vlachogiannakis: “ Adverse selecting Informed Customers:
Evidence from the US Corporate Bond market.”

Financial Engineering and Banking Society, 7th National Conference (Athens):
G. Chalamandaris, E. Simja, K. Katsarou: “Herding in the US Corporate Bond
Market”

Financial Engineering and Banking Society, International Conference (Rome):

G. Chalamandaris, N. Vlachogiannakis:: “ Adverse Selection Considerations in the
Investment-Grade US Corporate Bond Market”

International Conference on Macroeconomic Analysis and International Finance
(Rethymno): G. Chalamandaris, K. Katsarou: “ Analysing Herding Patterns in the
US Corporate Bond Market”

Multinational Financial Society, Spring Conference (Chania):

Chalamandaris G.: “Testing the Adaptive Markets Hypothesis using a Bayesian
Model Averaging Framework’

18th Conference on Research on Economic Theory and Econometrics (Tinos):

G. Chalamandaris, S. Pagratis and N. Topaloglou: “Re-assessing stock market
anomalies under a Stochastic Dominance Framework”

International Conference on Computational Science and Computational
Intelligence, IEEE (CPS):

G. Chalamandaris, 1. Eleftheriadis, N. Loukeris (2019), “Self-Organized Features
Maps SOFM and Hybrid Neuro-genetic SOFMs in Optimal Portfolio Management”

Mé¢Mog Opyavwtikrg Entrpornrg Zovedpiov
EFMA, Conference (Athens)
Financial Engineering and Banking Society, Conference (Athens)
Financial Engineering and Banking Society, Conference (Athens).
Financial Engineering and Banking Society, Conference (Malaga).
Financial Engineering and Banking Society, 7th National Conference (Athens).
Financial Engineering and Banking Society, International Conference (Glasgow).



2017: Financial Engineering and Banking Society, 8th National Conference (Athens).
2018: Financial Engineering and Banking Society, 9th National Conference (Athens).
2019: Financial Engineering and Banking Society, 10th National Conference (Athens).
2019: 27th Annual Conference of the International Association of Maritime Economists

10.

11.

12.

13.

(IAME).

Anpooieopéveg Epyaoieg oe Emotnpovika Ileplodika
Chalamandaris G.: “Pricing Multicallable Range Accrual Bonds with the Libor Market
Model”, Managerial Finance, Volume 33, Number 5, 2007 pp. 292-308. (ABS 1*, Emerald)
G. Chalamandaris, A. Tsekrekos, “Common Factors and Causality in the Dynamics of
Implied Volatility Surfaces: Evidence from the FX OTC Market”, Journal of Economic
Asymmetries, June 2009. (Elsevier, Cite-Score 1.14, SNIP 0.704, SJR 0.356)
G. Chalamandaris, A. Tsekrekos, “The Correlation Structure of FX Option Markets before
and since the Financial Crisis”, Applied Financial Economics, Jan. 2010. (ABS 2%, Taylor &
Francis (Routledge))
G. Chalamandaris, A. Tsekrekos, “Predictable Dynamics of Implied Volatility Surfaces in
OTC EX Markets.”, Journal of Banking & Finance, Elsevier, vol. 34(6), pages 1175-1188, June
2010. (ABS 3%, Elsevier)
Chalamandaris, G. and A. Tsekrekos (2011), ‘How important is the Yield Curve
Information for Modeling & Forecasting Implied Volatility Surfaces in OTC FX Markets?’
- Journal of International Money and Finance, 30(1), pp.623-640. (ABS 3%, Elsevier)
Chalamandaris G Rompolis, L.: “Exploring the Role of the Realized Return Distribution in
the Formation of the Implied Volatility Smile.’, Journal of Banking & Finance, Elsevier, vol.
36(4), pages 1028-1044. (ABS 3*, Elsevier)
Chalamandaris, G and A. Tsekrekos (2013), “Explanatory Factors and Causality in the
Dynamics of Volatility Surfaces Implied from OTC Asian-Pacific Currency Options’ -
Computational Economics, Volume 41, Issue 3, pp. 327-35. (ABS 1%, Springer)
Chalamandaris, G and A. Tsekrekos (2014), ‘Predictability in implied volatility surfaces:
evidence from the Euro OTC FX market’, European Journal of Finance, Vol. 20 (1), pp. 33-58.
(ABS 3%, Taylor & Francis (Routledge))
Chalamandaris, G. and Vlachogiannakis, N. E. (2018), Are financial ratios relevant for
trading credit risk? Evidence from the CDS market. Annals of Operational Research, 2018,
266, 395-440. (ABS 3*, Springer)
Chalamandaris, G. and S. Pagratis (2019), ‘Limits to arbitrage and CDS-bond dynamics
around the financial crisis’, Journal of Empirical Finance, Volume 54, 2019, Pages 213-235,
ISSN 0927-5398, https:/ /doi.org/10.1016/j.jempfin.2019.10.003. (ABS 3*, Elsevier)
Chalamandaris G (2020)., “ Assessing the Relevance of an Information Source to Trading
from an Adaptive-Markets Hypothesis Perspective”, Quantitative Finance, 20:7, 1101-1122,
DOI: 10.1080/14697688.2020.1726438 (ABS 3*, Taylor & Francis (Routledge))
Chalamandaris G., N. Vlachogiannakis (2020), “ Adverse-selection Considerations in the
Market-Making of Corporate Bonds”, European Journal of Finance, Taylor & Francis
(Routledge), 26:16, 1673-1702, DOI: 10.1080/1351847X.2020.1764995.
Chalamandaris G, Rompolis LS (2020). Recovering the market risk premium from
higher-order moment risks. European Financial Management, Wiley, (forthcoming),
https://doi.org/10.1111/eufm.12287.

Zovewopopig og ToANoyikovg Topoog xat BifAia
G. Chalamandaris, T. Malliaris, “Ito Calculus and the Derivation of the Black-Scholes
formula”, The Handbook of Quantitative Finance and Risk Management, edited by C.F.
Lee, Springer Verlag, 2008. - pp 447-469
G. Chalamandaris, T. Malliaris, “Stochastic Processes”, Companion to Derivatives, edited
by R. Kolb and J. Overdahl, Blackwell Finance, pp 557-593.


http://link.springer.com/journal/10614/41/3/page/1
https://doi.org/10.1016/j.jempfin.2019.10.003

3. Chalamandaris G., Chalamandaris D., “Portfolio Insurance Strategies on Mutual Funds as
an Alternative to Option-Based Capital Protected Investments”, Published Volume in the
Memory of Professor Vartholomaios, University of Pireus, 2011.

4. G. Chalamandaris, T. Malliaris, “It6’s Calculus and the Derivation of the Black Option-
Pricing Model -Scholes”, Handbook of Financial Econometrics, Mathematics, Statistics,
and Machine Learning, Edited By: Cheng Few Lee (Rutgers University, USA) and John C
Lee (Center for PBBEF Research, USA), World Scientific (2021).

5. Antonopoulos, D and G. Chalamandaris, “ Algorithmic Trading and Transaction Costs”,
Recent Advances and Applications in Alternative Investments, edited by C. Zopounidis,
D. Kenourgios and G. Dotsis, IGI Global (2021).

Anpooteopeveg Epyaoieg oe Ilpaktika Zovedpimv (IEEE)

1. G. Chalamandaris, N. Loukeris, and I. Eleftheriadis, "Self-Organized Features Maps
SOFM and Hybrid Neuro-Genetic SOFMs in Optimal Portfolio Management," 2019
International Conference on Computational Science and Computational Intelligence
(CSCI), Las Vegas, NV, USA, 2019, pp. 284-288, Publisher: IEEE, doi:
10.1109/CSCI49370.2019.00057.

EmAeypéveg Emotnpovikég Epyaoieg Yo Kpion oe Atebvr) Emotypovika Ileprodika
1. Chalamandaris G., A. Kalaitzidou: “The Impact of M&A Announcements on the CDS,
Stock and Option Markets”.
2. Chalamandaris G., S. Pagratis, K. Puankthong and N. Topaloglou: “Re-assessing stock
market anomalies under a Stochastic Dominance Framework”.
3. G. Chalamandaris, K. Katsarou: “ Analysing Herding Patterns in the US Corporate Bond
Market”.

Ynotpoepigg

1995: British Aerospace:
Xpnpatodotnon mg Aunepartikng Epyaoiag mov d1e€rydet ota mhaiowa too MSc pe
O¢pa ” Design of a  Flight Simulator Using Linear Optimal and Nonlinear Control
Methods”.

1996-99: Natwest Markets:
Xpnpatodotnon g Adaktopiknig AwatpiPrig pe O¢pa “ Liquidity Risk In Spot
Foreign Exchange Markets”.

2010: ITEBE: (OIIA)
Xpnpatodotnon g ¢peovag pe Toexpexo A., pe Bépa “Liquidity and Correlation
Dynamics: Evidence from the S&P500 Universe.»

2016: Research Centre for Comparative Studies, University of Bergamo, Italy:
Xpnpatodotnon g ¢pevvag “Estimating the Market Risk Premium using Sentiment
Indices”.

Kputiig oe Emotnpovikég ITeprodika

e  Emompuovikog Kpitig o peydro apud mepodikav petaé&d tov omoiwv oto Journal of Banking
and Finance, European Journal of Finance, Journal of International Money and Finance,
European Journal of Finance, Journal of Empirical Finance, International Review of Finance,
Financial Analyst Journal, Multinational Finance, Review of Quantitative Finance and
Accounting, Emerging Markets Finance and Trade, Annals of Operational Research, Journal of
Financial Markets, Quantitative Finance, European Journal of Operational Research,
Operational Research, International Journal of Forecasting.



Heéveg Ih\wooeg & ANeg Ae€rotnteg

Ayyhika:  Apiota. Cambridge Proficiency grade A.

FaMuwa:  TToAd xaAd. Diplome d’Etudes Superieures Francaises amo tn) l'aA\kry Axkadnpia
ABnvav (1993, padbpog: Assez bien). -

I'eppavika: Kahda. Mittelstuffe amo to Ivotitodvto Goethe Institute oto Aovoivo (1998,
Babpog: Befriedigend).

ItaAika:  Meétpua. (Medio 1994, Babuog B).

Computing: Visual C++, Visual Basic, Pascal, Fortran, LISP, PROLOG, Excel, Access, SPSS,
Mathematica, Matlab, Python, R, Stata, Eviews, RATS.

GMAT: Score 650 (top 6%) to 1994.

Onreia: Exm\fjpood Tig OTpati®TKEG POV DITOYPe®OElg vInpetOvTag To 2000-1 otnv
aepormopid.



