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postului de LECTOR UNIVERSITAR,
publicat in Monitorul Oficial al Romaniei, partea a Ill-a, nr. 782 din 24.11.2020

Candidat ANGHEL DAN-GABRIEL Data nagterii: 11.09.1985
Functia actuala: Asistent universitar. Data numirii in functia actuala: februarie 2016
Institutia: Academia de Studii Economice din Bucuresti

1. Studiile universitare de licenta

Institutia de invatamant superior si facultatea . . .
Nr.crt. ’ ’ . p ’ Domeniul Perioada Titlul acordat
absolvita
1 Academia de Studii Economice din Bucuresti, i?frcl) trﬁ;:itj;e d§e1 Octombrie 2004 — Diolomi de licenti
' Facultatea de Contabilitate si Informaticd de Gestiune . lulie 2008 P ’
’ Gestiune
2. Studiile universitare de masterat
Institutia de invatamant superior si programul de . . .
Nr.crt. ’ ’ PETIOT $1 Prog Domeniul Perioada Titlul acordat
masterat absolvit
Academia de.Studn Ecs)nor}n.ce dvm ].3ulcure§t1, . Octombrie 2008 — . )
1. Facultatea de Finante, Asigurari, Banci si Burse de Finante - Diploma de master
’ . ’ ’ lulie 2010
Valori
3. Studiile de doctorat
o . . . Titlul stiintific
Nr.crt. Institutia organizatoare de doctorat Domeniul Perioada S
’ acordat
Academia de Studii Economice din Bucuresti, Scoala . Octombrie 2010 — . -
1. o T Finante - Diploma de doctor
doctorala Finante ’ lulie 2015
4.  Studii si burse doctorale (stagii de cel putin 6 luni)
Nr.crt. Tara / institutia Domeniul Perioada Tipul de bursa
1 Romania / Academia de Studii Economice din Finante Octombrie 2018 — Cercetare
' Bucuresti ’ Septembrie 2020 Postdoctorala
5. Grade didactice / profesionale
Titlul / postul
Nr.crt. Institutia Domeniul Perioada didactic sau
gradul profesional
1. Academia de Studii Economice din Bucuresti Finante 2016-prezent Asistent universitar
2. Institutul de Progn;ziqlzi(;nomlca, Academia Economie 2017-prezent Cercetitor stiintific

6. Indeplinirea obligatorie, in conformitate cu Anexa 1 la Metodologia de concurs, a cerintelor pentru obtinerea
calificativului FOARTE BINE.

7. Realizari profesional-stiintifice

Avrticole ISI:

1. Cepoi, C.0O., Anghel, D. G., & Pop, I. D., Asymmetries and flight-to-safety effects in the price discovery process of cross-listed stocks,
Economic Modelling, pg. 36, 2020. https://doi.org/10.1016/j.econmod.2020.11.010, ISSN: 0264-9993, FI 0.868, AIS 0.46 (JCR 2020
Clarivate Analytics) P1=8 N1=3 T1=2,33



https://doi.org/10.1016/j.econmod.2020.11.010

2. Anghel, D. G., A reality check on trading rule performance in the cryptocurrency market: Machine learning vs. technical analysis,
Finance Research Letters, 101655, 2020. https://doi.org/10.1016/j.frl.2020.101655, ISSN: 1544-6123, FI 1.560, AIS 0.454 (JCR 2020
Clarivate Analytics) P2=8 N>=1 T>=8

3. Anghel, D. G, Tilicg, E. V., & Dragotd, V., Intraday Patterns in Returns on the Romanian and Bulgarian Stock Markets, Journal
for Economic Forecasting, Vol.23, Nr.2, pp. 92-114, 2020. http://rjef.ipe.ro/rjef/rjef2_20/rjef2_2020p92-114.pdf, ISSN: 1582-6163,
WOS:000548859700006, FI 0.340, AlIS 0.070 (JCR 2020 Clarivate Analytics) P3=8 N3=3 T3=2,33

4. Pop, I. D., Cepoi, C. O., & Anghel, D. G., Liquidity-threshold effect in non-performing loans, Finance Research Letters, VVol.27,
Nr.Dec, pp. 124-128, 2018. https://doi.org/10.1016/j.frl.2018.02.012, ISSN: 1544-6123, WOS:000454462300018, FI 1.560, AIS 0.454
(JCR 2020 Clarivate Analytics) P4=8 N4=3 T4=2,33

5. Anghel, D. G., Intraday Market Efficiency for a Typical Central and Eastern European Stock Market: The Case of Romania,
Romanian Journal of Economic Forecasting, VVol.20, Nr.3, pp. 88-109, 2017. http://www.rjef.ro/rjef/rjef3_17/rjef3 2017p88-109.pdf,
ISSN: 1582-6163, WOS:000412964600006, FI1 0.340, AlS 0.070 (JCR 2020 Clarivate Analytics) Ps=8 Ns=1 Ts=8

Atrticole BDI:

6. Anghel, D. G. & Caraiani, P., Stock Prices Still Move Too Much For Dividends But Less So: A Reappraisal of Shiller 1981, Critical
Finance Review, pg. 13, 2020. https://cfr.pub/forthcoming/caraiani-anghel.pdf, ISSN: 2164-5744 Pe=3 N¢=2 T6=1,5

7. Anghel, D. G., Machine Learning Asset Pricing Factors in an Emerging Stock Market, Journal of Accounting and Finance, Vol.20,
Nr.5, pg. 17, 2020. https://doi.org/10.33423/jaf.v20i5.3193, ISSN: 2158-3625 P7=3 N7=1 T7=3

8. Anghel, D. G., What can Machine Learning tell us about Intraday Price Patterns in a Frontier Stock Market?, International Journal
of Financial Research, Vol.11, Nr.5, pp. 205-220, 2020. https://doi.org/10.5430/ijfr.v11n5p205, ISSN: 1923-4023 Ps=3 Ng=1 Ts=3

9. Anghel, D. G., Predicting Intraday Prices in the Frontier Stock Market of Romania Using Machine Learning Algorithms,
International Journal of Economics and Financial Research, Vol.6, Nr.7, pp. 170-179, 2020. https://doi.org/10.32861/ijefr.67.170.179,
ISSN: 2413-8533 Po=3 No=1 To=3

10. Anghel, D. G., Market-Level Sports Sentiment: The case of the Romanian Frontier Stock Market, The Review of Finance and
Banking, Vol.10, Nr.2, pp. 95-108, 2018. http://rfb.ase.ro/articole/Articol3_v10.pdf, ISSN: 2067-2713 P10=3 N1o=1 T10=3

11. Anghel, D. G., Market Efficiency and Technical Analysis in Romania, International Journal of Financial Research, Vol.6, Nr.2, pp.
164-177, 2015. https://doi.org/10.5430/ijfr.v6n2p164, ISSN: 1923-4023 P11=3 N11=1 T11=3

12. Anghel, D. G., How reliable is the moving average crossover rule for an investor on the Romanian stock market?, The Review of
Finance and Banking, VVol.5, No.2, pp. 89-115, 2013. http://rfb.ase.ro/articole/ARTICOLI5.pdf, ISSN: 2067-2713 P12=3 N12=1 T12=3

13. Anghel, D. G., The performance of ROC on the BSE, Theoretical and Applied Economics, Vol.3, Nr.3 (580)(supplement), pp. 373-
379, 2013. http://store.ectap.ro/suplimente/International Finance and Banking Conference FI BA 2013 Xlth Ed.pdf, ISSN: 1844-
0029 P13=3 N13=1 T13=3

Conferinte ISI Proceedings:

14. Anghel, D. G., A Reality Check of Machine Learning Algorithms on Daily Bitcoin Prices, 35th IBIMA Conference, Seville, Spain,
April 1-2, 2020. https://ibima.org/accepted-paper/a-reality-check-of-machine-learning-algorithms-on-daily-bitcoin-prices/, ISBN: 978-0-
9998551-4-0 P14=3 N14=1 T14=3

15. Anghel, D. G., & Strachinaru, A. 1., Post-Crisis Household Savings Behavior in Romania, Proceedings of the 13th International
Conference on Applied Statistics (ICAS), Bucharest, Romania, pp. 17-33, 2019. https://doi.org/10.2478/icas-2019-0003, ISSN: 2668-6309
P15=3 N15=2 T15=1,5

16. Anghel, D. G., & Strachinaru, A. 1., Determinants of Subjective Well-Being: New Evidence from a Panel Model with Non-linear
Transition, 33th IBIMA Conference, Granada, Spain. 10-11 April, pp. 1438-1450, 2019. https://ibima.org/accepted-paper/determinants-of-
subjective-well-being-new-evidence-from-a-panel-model-with-non-linear-transition/, ISBN: 978-0-9998551-2-6, WOS:000503988802089
P16=3 N16=2 T16=1,5

17. Anghel, D. G., Stock market efficiency and the MACD. Evidence from countries around the world, Procedia Economics and Finance,
32, pp.1414-1431, 2015. https://doi.org/10.1016/S2212-5671(15)01518-X, ISSN: 2212-5671, WOS:000381988900180 P17=3 N17=1 T17=3

18. Anghel, D. G., Market Efficiency and Technical Analysis in the Central and Eastern European Region, 7th Annual Conference of
the EuroMed Academy of Business, Kristiansand, Norway, September 18-19, pp. 136-150, 2014. https://emrbi.org/wp-
content/uploads/2014/11/euromed-7-2014.pdf, ISBN: 978-9963-711-27-7, WOS:000350976900009 P1s=3 N1g=1 T18=3

Numar articole ISI: 5 (> 2)
Numar articole BDI: 8 (> 5)
Numir conferinte ISI Proceedings: 5 (= 3)

T =Y18 T, =57,49 (>30)
Data 21.12.2020

Candidat,
Anghel Dan Gabriel
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