Curriculum Vitae

PERSONALINFORMATION Tihana Skrinjari¢, PhD
@ Bank of England, 20 Moorgate, London EC2R 6DA

24 tihana.skrinjaric@bankofengland.co.uk; tihana.skrinjaric@gmail.com

Google Scholar: link  LinkedIn: link Repec: link  BoE website: link

Personal webpage: LINK
CURRENT POSITION Research Economist at Bank of England

WORK EXPERIENCE m

May 9t 2023 - ... Research Economist at Bank of England
+ Bank Stress Test and Resilience Division
+ Research and policy work on stress testing, financial stability, organization of bank wide
research seminars
May 72021 — May 7t
2023 Advisor at the Croatian National Bank
+ Macroprudential policy and financial stability department
+ Member of Macroprudential stance contact group, ESRB
July 392019 — May 6"
2021 Assistant professor at Department of Mathematics Faculty of Economics
and Business — Zagreb
+ Research and teaching: Mathematics, Econometrics, Mathematical Economics and Mathematical
methods for managing financial assets

July 1002018 — July 3 Postdoctoral researcher at Department of Mathematics

2019 Faculty of Economics and Business - Zagreb
+ Research and teaching: Mathematics, Econometrics, Mathematical Economics and Mathematical
methods for managing financial assets

Feb 1%—July 1 2015 Guest researcher at Manchester Business School, University of Manchester and Centre for
Analysis of Investment Risk and Division of Accounting and Finance; mentor Stuart Hyde,
Professor of Finance, Deputy Head of School and Director of Postgraduate Research for MBS

Sep 12013 — July 101 Teaching and research assistant at Department of Mathematics

2018 Faculty of Economics and Business - Zagreb
+ Research and teaching: Mathematics, Econometrics, Mathematical Economics and Mathematical
methods for managing financial assets

EDUCATION [ |

12/2013-03/2018 University postgraduate doctoral programme
Faculty of Economics and Business - Zagreb

Field: quantitative economics, qualification: PhD
PhD Thesis “Regime switching econometric models in portfolio management”

02/2013-12/2013 University Specialist Postgraduate Study Programme Statistical Methods for Economic
Analyses and Forecasting
Faculty of Economics and Business - Zagreb

Field: quantitative economics, qualification: univ.spec.oec.

01/10/2011-18/09/2012 Graduate university study programme Economics
Faculty of Economics and Business — Zagreb

Field: Economics, qualification: MSc
Undergraduate university study programme Economics

01/10/2007-09/2011 Faculty of Economics and Business — Zagreb
+ Field: Economics, qualification: BSc
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TRAINING

May 2026

12-25 April 2026

7-10 November 2023
24-26 January 2023

20 —24 June 2022

28 March—13 April 2022

11— 15 October 2021
6— 10 September 2021
21-25June 2021

July 15 -19" 2019

July 11— 137 2019

June 10— 1412019

June 18— 2152018

June 11— 1502018

May 9t 2018

13-17 June 2016

September 2014

June 2014

PERSONAL SKILLS

Communication skills

Other skills

Languages

Curriculum Vitae

Systemic Risk in Finance — Remote lectures, Al Lab SGH, Intercollegiate Centre for Avrtificial
Intelligence and Digital Platforms - Al Lab SGH Warsaw School of Economics, Poland

Financial Stability Course, Gerzensee Study Centre, Switzerland

Causal inference using microdata, BCBS Seminars, Bank of England
Rfor Econometrics, BCBS Seminars, Bank of England

Systemic Macro-Financial Risk Analysis, Joint JVI and IMF seminar, Vienna, Austria
Network analysis for Finance and Economics, Florence Business School, EUI, Italy

JVI —Joint Vienna Institute 2021: Macrofinancial Stability in Central, Eastern and Southeastern
Europe

OeNB Summer School 2021 - Economic Policy Evaluation (Austrian National Bank)

Financial stability - systemic risk, macroprudential policy and stability analysis (Deutsche
Bundeshank)

Practical Introduction to Machine Learning and data analytics, Ljubljana Doctoral Summer
School, Slovenia

Workshop Data envelopment analysis; organizer: Croatian Operational Research Society, Croatia

Applied Econometrics Course - Panel Data Analysis and Spatial Econometric Modeling —
MacroHub, Faculty of Economics and Business — Zagreb, Croatia

Empirical Tools in Macroeconomics, Lecturer: Irina Panovska, Organized by: Centre for structural
and nonlinear macroeconomic modelling-MacroHub, Faculty of Economics and Business —
Zagreb, Croatia

Applied Econometrics Course — Time Series, Applied Time Series Econometric Methods
and Forecasting, Lecturer: Robert J Sonora, Fort Lewis College (Colorado, USA). Organized by:
Centre for macroeconomic research, Faculty of Economics and Business — Zagreb, Croatia

Recent advances in time series econometrics, organizers: Faculty of Economics and Business —
Zagreb and Croatian Science Foundation, guest lecturers: Joon Park & Yoosoon Chang,
Department of Economics, Indiana University Bloomington

Introduction to nonlinear time series econometrics, organizers: Faculty of Economics and
Business, University of Zagreb, Ministry of science and education, and Agency for Vocational
Education and Training and Adult Education, guest lecturer: Professor Junsoo Lee, University of
Alabama, USA.

Teaching Effectiveness Colloquium (TEC) Croatia Workshop on conference KOI 2014,
Organizer: Croatian Operational Research Society, Croatian operations research society,

Faculty of Economics and Business in Osijek and Department of Mathematics — university of
Osijek. Lecturers: James J. Cochran, Louisiana Tech University, USA, Michael J. Fry,
University of Cincinnati, USA, & Jeffrey D. Camm, University of Cincinnati, USA.

Applied Econometrics Course - 6th generation. Lecturer: Robert J Sonora, Fort Lewis
College (Colorado, USA). Organized by: Centre for macroeconomic research, Faculty of
Economics and Business — Zagreb

+ good communication skills gained through my experience at University teaching and at conferences

+ Advanced: R
+ Basics: Eviews, Stata, Python.

+ Craatian (native), English
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Curriculum Vitae

ADDITIONAL
INFORMATION u

RESEARCH Last 5 years (full list available here):
PAPERS &
PUBLICATIONS Work in progress
e Skrinjari¢, T., Covi, G. (2026). Game of Loans: determinants of credit risk drivers of leveraged
lending — in progress, for Bank of England SWP
e Varadi, A, Skrinjari¢, T. (2026). Household financial resilience and downside risks to
consumption in the UK — in progress, for Bank of England SWP.

Published papers in top Journals

e Skrinjari¢, T. (2025). Impact of macroprudential policy on economic growth: A survey on
growth-at-risk approach - Journal of Economic Surveys, Early View

e Skrinjari¢, T. (2023). Credit-to-GDP Gap Estimates in Real Time: A Stable Indicator for
Macroprudential Policy Making in Croatia, Comparative Economic Studies, 65, pp. 582-614

e Yavas, B, Dedi, L., Skrinjari¢, T. (2022). Did equity returns and volatilities change after the
2016 Trump election victory?, International Journal of Finance & Economics, 27.

e Cizmesija, M., Skrinjari¢, T. (2021). Economic sentiment and business cycles: A spillover
methodology approach, Economic Systems, 45(3).

e Skrinjari¢, T. (2020). Empirical assessment of the circular economy of selected European
countries, Journal of Cleaner Production, 255.

e Arcabié, V., Skrinjari¢, T. (2021). Sharing is caring: Spillovers and synchronization of business
cycles in the European Union, Economic modeling, 96.

e Skrinjari¢, T. (2020). Dynamic portfolio optimization based on grey relational analysis
approach, Expert Systems With Applications, 147.

e Skrinjari¢, T. (2020). CEE and SEE equity market return spillovers: Creating profitable
investment strategies, Borsa Istanbul Review, 20(1).

Published papers in other Journals

e Skrinjari¢, T., Sabol, M. (2024). Easier Said than Done: Predicting Downside Risks to House
Prices in Croatia, Czech Journal of Economics and Finance 74 (1).

e Skrinjari¢, T. (2023). What Are the Short- to Medium-Term Effects of Extreme Weather on the
Croatian Economy?, Croatian Economic Survey 25 (1).

e Skrinjari¢, T. (2022). Higher Moments Actually Matter: Spillover Approach for Case of CESEE
Stock Markets, Mathematics, 10(24).

e Skrinjari¢, T. (2021). Profiting on the Stock Market in Pandemic Times: Study of COVID-19
Effects on CESEE Stock Markets, Mathematics, 9(17).

e Skrinjari¢, T., Quintino, D., Ferreira, P. (2021). Transfer Entropy Approach for Portfolio
Optimization: An Empirical Approach for CESEE Markets, Journal of Risk and Financial
Management, 14(8).

e Skrinjari¢, T. (2021). Ranking Environmental Aspects of Sustainable Tourism: Case of Selected
European Countries, Sustainability, 13(10).

e Skrinjari¢, T., Dedi, L., Sego, B. (2021). Return and Volatility Spillover between Stock Prices
and Exchange Rates in Croatia: A Spillover Methodology Approach, Romanian Journal of
Economic Forecasting, 24(1).

° gkrinjarié, T., Marasovi¢, B., gego, B. (2021). Does the Croatian Stock Market Have Seasonal
Affective Disorder?, Journal of Risk and Financial Management, 14(2).

e Globan, T., Skrinjari¢, T. (2020). Penny wise and pound foolish: capital gains tax and trading
volume on the Zagreb Stock Exchange, Public sector economics, 44(3).

e Skrinjari¢, T. (2020). Hemline Index Theory: empirical analysis with Google data, International
Journal of Fashion Design, Technology and Education, 13(3).

e Skrinjari¢, T., Orlovi¢, Z. (2020). Economic policy uncertainty and stock market spillovers:
case of selected CEE markets, Mathematics, 8(7).

e Skrinjari¢, T., Orlovi¢, Z., Lovretin Golubié¢, Z. (2020). Empirical analysis of dynamic
spillovers between exchange rate return, return volatility and investor sentiment, Studies in
Economics and Finance, 38(1).

e Skrinjari¢, T. (2020). Re-examining sustainable development in Europe: a data envelopment
approach, International Journal of Environment and Sustainable Development, 19(1).

e Skrinjari¢, T. (2020). R&D in Europe: Sector Decomposition of Sources of (In)Efficiency,
Sustainability, 4(20).

e Skrinjari¢, T., Sligkovié, M. (2020). Revisiting the CAPM model with quantile regression:
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Curriculum Vitae

creating investment strategies on the Zagreb Stock Exchange, International journal of
economics and business research, 19(3).

Published chapters in Books

e Skrinjari¢, T. (2024). Credit-to-GDP Gaps in Real Time: Correcting Indicators for More
Reliability in Policy Decision-Making, in Banking Resilience and Global Financial Stability,
eds: Boubaker, S., Elnahass, M., World Scientific, pp. 317-346

e Skrinjari¢, T. (2023). Financial Cycle, Stress, and Policy Roles in Small Open Economy:
Spillover Index Approach, in: Data Analytics for Management, Banking and Finance , eds:
Saédaoui, F., Zhao, Y., Rabbouch, H., Springer, pp. 221-254.

e Skrinjari¢, T. (2022). Effects of Implied Volatility Indices on CESEE Stock Markets:
Exploratory Analysis, in: Handbook of Research on Stock Market Investment Practices and
Portfolio Management, eds: Sharma, R., Metha, K., IGI global.

e Skrinjari¢, T. (2022). Grey model as a tool in dynamic portfolio selection, in: Artificial
Intelligence and Big Data for Financial Risk Management, eds: Metawa, N., Hassan, M.K.,
Metawa, S., Taylor & Francis.

e Skrinjari¢, T., Vlah Jeri¢, S. (2022). Random Forest and Grey methodology in dynamic
portfolio selection, in: Artificial Intelligence and Big Data for Financial Risk Management, eds:
Metawa, N., Hassan, M.K., Metawa, S., Taylor & Francis.

e Skrinjari¢, T. (2022). Determinants of Circular Economy and Sustainable Development of
European Countries, in: Circular Economy Supply Chains: From Chains to Systems, eds.: Bals,
L., Tate, W. L., Ellram, L.M., Emerald Publishing.

e Skrinjari¢, T. (2022). Nonparametric Approach of Comparing Company Performance: A Grey
Relational Analysis, in: Big data analytics, eds.: Chaudhary, K., Alam, M., Taylor & Francis.

e Skrinjari¢, T. (2021). Asymmetric Spillovers Between the Stock Risk Series: Case of CESEE
Stock Markets, in: Computational Management Applications of Computational Intelligence in
Business Management, eds.: Patnaik, S., Tajeddini, K., Jain, V., Springer.

e Skrinjari¢, T. (2021). Comparing Company’s Performance to Its Peers A Data Envelopment
Approach, in: Big Data Analytics in Supply Chain Management Theory and Applications, eds.:
Rahimi, 1., Gandomi, A.H., Fong, S.J., Ulku, M.A., Taylor & Francis.

e Skrinjari¢, T. (2021). Evaluating R&D Efficiency of Selected European Countries: A Dynamic
Analysis for Period 2007-2017, in: Technological Innovation and International Competitiveness
for Business Growth Challenges and Opportunities, eds.: Ferreira, J.M., Teixeira, S.J., Rammal,
H.G., Palgrave Macmillan.

e Skrinjari¢, T., Sego, B. (2021). Evaluating Business Performance Using Data Envelopment
Analysis and Grey Relational Analysis, in: Handbook of Research on Engineering, Business,
and Healthcare Applications of Data Science and Analytics, eds.: Patil, B., Vohra, M., IGI
Global.

e Skrinjari¢, T. (2021). Fuzzy Logic in Portfolio Selection: Selected Applications, in: Handbook
of Research on Applied Al for International Business and Marketing Applications, eds.:
Christiansen, B., Skrinjari¢, T., 1GI global

e Skrinjari¢, T., Cizmesija, M. (2021). Selected Applications of Grey Models in Stock Price
Prediction, in: Recent Applications of Financial Risk Modelling and Portfolio Management,
eds.: Skrinjari¢, T., Cizmesija, M., Christiansen, B., IGI global.

e Skrinjari¢, T. (2020). Using Google Trends in Modeling Product Demand and Consumption:
Case of UK Apparel and Footwear Demand, in: Application of Big Data and Business
Analytics, eds.: Kumari, S., Tripathy, KK, Kumhbar, V., Emerald Publishing.

e Cizmesija, M., Skrinjari¢, T. (2020). Predicting Poverty Rates with Consumer Survey Results:
A MIDAS Approach, in: Business Practices, Growth and Economic Policy in Emerging
Markets, eds.: Camacho, L., Singh, S., World Scientific Publishing.

Published working papers

e Skrinjari¢, T. (2026). Developing house price at Risk framework for UK, Bank of England
working paper series.

e Covi, G., Skrinjari¢, T. (2025). Measuring the stability of the banking system: capital and
liquidity at risk with solvency-liquidity interactions, Bank of England working paper series.

e Skrinjari¢, T. (2025). Growth-at-risk for macroprudential policy stance assessment: a survey,
Bank of England Staff Working Papers

e Skrinjari¢, T., Sabol, M. (2023). Easier said than done: Predicting downside risks to house
prices in Croatia, Croatian National Bank working paper.

e Skrinjari¢, T. (2023). Macroprudential stance assessment: problems of measurement, literature
review and some comments for the case of Croatia, Croatian National Bank working paper.
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e Skrinjari¢, T. (2023). What are the short-to-medium-term effects of extreme weather on the
Croatian economy? , Croatian National Bank working paper.

e Skrinjari¢, T., Bukovsak, M. (2022). New Indicators of Credit Gap in Croatia: Improving the
Calibration of the Countercyclical Capital Buffer, Croatian National Bank working paper.

e Skrinjari¢, T. (2022). Introduction of the composite indicator of cyclical systemic risk in
Croatia: possibilities and limitations, Croatian National Bank working paper.

e Skrinjari¢, T. (2022). Augmented credit-to-GDP gap as a more reliable indicator for
macroprudential policy decision-making, Croatian National Bank working paper.

Published books

e Skrinjari¢, T. (2023). Selected topics of applied econometrics: Linear regression model (in
Croatian), Croatian National Bank

e Skrinjari¢, T. (2023). Selected topics of applied econometrics: introduction to time series
analysis (in Croatian), Croatian National Bank

Published policy notes/briefs

e Skrinjari¢, T. (2026). A new framework for monitoring risks in the UK housing market, Bank of
England Underground Post.

e Covi, G., Skrinjari¢, T. (2026). Measuring banking resilience to adverse outcomes, Bank of
England Underground Post.

e Covi, G., Skrinjari¢, T. (2025). Beyond the sum of its parts: how solvency and liquidity
interactions shape banking system stability, Suerf policy brief.

e Skrinjari¢, T. (2024). Growth-at-Risk for macroprudential policy stance assessment: a survey,
Bank of England Underground Post.

e ESRB (2024). Improvements to the ESRB macroprudential stance framework, Report by the
Contact Group on Macroprudential Stance of the ESRB’s Instruments Working Group (IWG)
(see list of authors/contributors in the document)

e CNB (2023). Box 1 Financial stability concepts: systemic risks, resilience, macroprudential
policy, in Financial Stability Report 2023, Croatian National Bank.

e CNB (2023). Box 2 Revision of the Croatian financial stress index following accession to the
euro area, in Financial Stability Report 2023, Croatian National Bank.

e CNB (2023). Box 7 Assessment of the macroprudential policy stance by applying the growth-
at-risk approach, in Financial Stability Report 2023, Croatian National Bank.

e Skrinjari¢, T., Sabol, M. (2023). Easier said than done: Predicting downside risks to house
prices in Croatia, Suerf policy brief.

e Skrinjari¢, T. (2023). Macroprudential stance assessment: problems of measurement and
literature review, Suerf policy brief.

e Skrinjari¢, T. (2023). Leading indicators of financial stress: a regime switching approach, Suerf
policy brief.

e Skrinjari¢, T. (2023). What are the short-to-medium-term effects of extreme weather on the
Croatian economy, Suerf policy brief.

e Skrinjari¢, T. (2023). Introduction of the composite indicator of cyclical systemic risk in Croatia
- possibilities and limitations, Suerf policy brief.

e Skrinjari¢, T. (2022). Augmented credit-to-GDP gap as a more reliable indicator for
macroprudential policy decision-making, Suerf policy brief.

Memberships
Editing books
e  Christiansen, B., Skrinjari¢, T. (2021). Handbook of Research on Applied Al for
International Business and Marketing Applications, IGI global
Honours and e  Skrinjari¢, T., Cizmesija, M., Christiansen, B. (2021). Recent Applications of Financial
awards Risk Modelling and Portfolio Management, 1GI global
||
Society for Nonlinear Dynamics and Economics
||

+ 2022 Prof. Dr. Marijan Hanzekovi¢ Trust award for the paper "Introducing a composite indicator of
cyclical systemic risk in Croatia: possibilities and limitations”, Institute for Public Finance, Zagreb,
Croatia.

+ 2021 Dr. Pero Jurkovi¢ award from Faculty of Economics and Business — Zagreb, Croatia for
paper: Globan, Tomislav, Skrinjari¢, Tihana ,,Penny wise and pound foolish: capital gains tax and
trading volume on the Zagreb Stock Exchange*
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+ 2020 Recognition from the Faculty of Economics and Business — Zagreb, Croatia for scientific
research productivity in 2020, measured by the total number of published papers

+ 2020 Mijo Mirkovi¢ award, Faculty of Economics and Business — Zagreb, Croatia for scientific
paper Empirical assessment of the circular economy of selected European countries

+ 2020 Ljubomir Marti¢ award, Faculty of Economics and Business — Zagreb, Croatia for scientific
paper Dynamic Portfolio Optimization Based On Grey Relational Analysis Approach

+ 2020 Mijo Mirkovi¢ Award, Faculty of Economics and Business — Zagreb, Croatia, for scientific
paper Empirical assessment of the circular economy of selected European countries. Journal of cleaner
production — sole author contribution, field of economics.

+ 2020 JRFM Outstanding Reviewer Awards, award for reviewer work at Journal of Risk and
Financial Management

+ 2020 Yearly award of the Society of university teachers, scholars and other scientists — Zagreb, Croatia
for the paper ,,Stock market stability on selected CEE and SEE markets: a quantile regression
approach®

+ 2019 Recognition from the Faculty of Economics and Business— Zagreb, Croatia, for scientific
research productivity in 2019, measured by the total number of published papers

2019 Ljubomir Marti¢ award, Faculty of Economics and Business — Zagreb, Croatia, for
doctoral dissertation inthe field of quantitative economics

+ 2019 Ljubomir Marti¢ award, Faculty of Economics and Business — Zagreb, Croatia, for
university textbook “Selected chapters of mathematical methods in managing financial assets”

+ 2018 Pero Jurkovi¢ recognition, Faculty of Economics and Business - Zagreb, for contribution in the
field of finance, with conference paper Exploring herding investment behaviour on Zagreb Stock
Exchange; paper presented at international conference ,,The 2nd International Statistical Conference in
Croatia®, 10- 11 May 2018, Opatija, Croatia. Coauthor: professor Sego, B.

+ 2018 ISCCRO18 Special Recognition for Outstanding Presentation, Contributed as the conference
paper presenter of the paper: Tihana Skrinjari¢, Bosko Sego: “Exploring herding investment behaviour
on Zagreb Stock Exchange”, The 2nd International Statistical Conference in CROatia, 10-11 May
2018, Opatija, Croatia

+ 2014 Award Mijo Mirkovi¢ (Faculty of Eonomics and Business — Zagreb, Croatia) for university
textbook “Selected chapters of Mathematical Economics

+ 2014 CRORS Best Young Researcher Paper Award (Croatian Operational Research Society) for
paper "Testing for regime-switching CAPM on Zagreb Stock Exchange

CONFERENCES &

presentations +13-15 July 2026 — IFABS London Financial Regulation, Innovation, and Growth: Building the

Foundations for a Resilient Future, paper “Developing a House price at risk framework for UK”

+ 25-26 June 2026 - 10th EFIC Conference in Banking and Corporate Finance, paper “Developing a
House price at risk framework for UK”

+ 27 May 2026 — Guest lecture on Macroprudential policy at University of Zagreb

30 — 31 March 2026 - 33rd Annual Symposium of the The Society for Nonlinear Dynamics and
Econometrics. SNDE, Portugal, paper “Developing a House price at risk framework for UK”.

+ 3 March 2026 - Guest lecture on Stress testing at University of Durham

+ 5 Jan 2026 — 4th Contemporary Issues in Financial Markets and Banking, Nottingham Trent University,
UK, paper “Developing a House price at risk framework for UK”. online.

+ Sep 2025 - 56" Annual Conference of the Money, Macro and Finance Society, Reading, UK, paper
“Developing a House price at risk framework for UK.

+ Sep 2025 — 11" research workshop of the MPC task force on Banking Analysis for Monetary Policy,
paper “Measuring the stability of the banking system: capital and liquidity at risk with solvency-
liquidity interactions”, Banka Slovenije, Ljubljana, Slovenia. (co author Giovanni Covi)

+ Sep 2025 — 2" Modern Finance Conference, Warszawa, Poland, paper “Developing a House price
at risk framework for UK”.

+Jun 2025 — UoR Workshopo in Urban Economic and Economic Geography, Henley Business
School, Reading, UK, paper ‘“Developing a House price at risk framework for UK”.

+Jun 2021 — Dubrovnik Economic Conference, Croatian National Bank, Dubrovnik, Croatia, paper:
“Augmented credit-to-GDP gap as a more reliable indicator for macroprudential policy
decision-making”

+ June 2020 — 11th International Odyssey Conference on Economics and Business, Zagreb, Croatia, FEB
Zagreb, papers: “Shock Spillovers Between Exchange Rate Return, Volatility and Investor Sentiment”
(coauthors: Z. Lovretin Golubi¢, Z. Orlovi¢) and “Gm-Garch Model: Application on The Croatian
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Curriculum Vitae

Stock Market”

* Dec 2019 — ICED - International Conference on Economics of Decoupling, Zagreb, Croatia, paper:
»~Evaluating sustainable development and circular economy goals of selected European countries™

- Sep 2019 - 15th International Symposium on Operational Research, Bled, Slovenia, papers: ,,Grey
Systems Modeling as a Tool for Stock Price Prediction” and ,Investor Attention and Risk
Predictability: A Spillover Index Approach*

- Sep 2018 — 17th International Conference on Operational Research, papers: “Return and Volatility
Spillover Between Stock Prices and Exchange Rates in Croatia: Spillover Methodology Approach”, “Is
Croatian Stock Market SAD?” and “Has the Accession of Croatia to EU Affected Business Sentiment
in Industry? Synthetic Control Method Approach”, 023.-26.9.2018. - Applied statistics 2018.
International Conference, Ribno, Slovenia, paper “Revisiting CAPM model with quantile regression:
creating investment strategies on Zagreb Stock Exchange”

- Sep 2018 - Econometric Research in Finance Workshop 2018., Warsaw, Poland, paper “Revisiting
herding investment behaviour on Zagreb Stock Exchange: a quantile regression approach”

+ May 2018 — 9th International Conference "An Enterprise Odyssey: Managing Change to Achieve
Quality Development”, Zagreb, Croatia, paper "Exploring calendar effects in sector indices on Zagreb
Stock Exchange",

+ May 2018 — The 2nd International Statistical Conference in CROatia, Opatija, Croatia, paper
"Exploring herding investment behaviour on Zagreb Stock Exchange” — awarded ISCCRO18 Special
Recognition for Outstanding Presentation

+ Sep 2016 — 16th International Conference on Operational Research (KOI 2016.), Croatian Operational
Research Society (CRORS), Osijek, Croatia, paper "Asset allocation and regime switching on Croatian
financial market"

+ June 2016 — 1st International Conference on Financial Analysis, Dubrowvnik, Croatia - paper "Building
currency portfolios in Croatia: multivariate GARCH approach™

+ Sep 2015 — 13th International Symposium on Operational Research, SOR '15., Bled, Slovenia, papers:
"Time varying CAPM betas on Zagreb Stock Exchange™ and "Dynamic modeling of stock and bond
return correlation in Croatia"

+ June 2014 — 15th International Conference on Operational Research (KOI 2014), Croatian Operational
Research Society (CRORS), Osijek, Croatia, papers: "Testing for regime-switching CAPM on Zagreb
Stock Exchange" and "Equity portfolio optimization: a DEA based methodology applied on Zagreb
Stock Exchange"

+ Feb 2012 — 14th International Conference on Operational Research (KOI 2012), Croatian Operational
Research Society (CRORS) and Faculty of Economics Split, Trogir, Croatia, paper ,,Market timing
ability of mutual funds with tests applied on several Croatian funds®

+ Sep 2012 — 3rd Emac CEE Regional Conference, 6th MTC — Marketing Theory Challenges in
Emerging Societies, Faculty of Economics, University of Belgrade, Beograd, Serbia, paper: ,,Modeling
retail sale in Croatia by using Consumer Confidence Index*

+ Sep 2011 — 11th International Symposium on Operational Research, SOR '11, Novo Mesto, Slovenia,
paper ,,JImpacts of social security on fertility —a panel data analysis*.
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