
    

   

 

       

          
-o  - 

 
I.   ,    

 

1.    a  : 
            / 
2.     ,            

 : 
Ј  (1),  , џ      
 

3.         ,    
       ,          

  : 

1.   Ћ , . , ,   ( :    , 
  џ ),  

2.   , . ., ,   ( :    , 
  џ ) 

3.   , . ., ,   ( :    , 
  џ ) 

4.  Ј  ,  . ., ,  ( :  ) 

5.   , . ., ,   ( :    , 
  џ ) 

 
4.  :  

              Ј.   
II.     

 
1. ,    :   

, Ј ,  
2. :  
         University of Guelph, Department of Economics and Finance 

( ), :  
3.    ђ , : 

05.06.1970. ,   
4.  ,  ,   : 

   University of Guelph, Department of Economics and Finance 
( ), :  

5.      :  
            1990-1996. 

6.  , ,      : 
      ,  ,  , :     

7.     ,   : 
            1996-1998. 

8.  , ,     ,  
 : 

              (  )    ( ђ ) 
9.   ,   : 

            “The Application of Artificial Neural Networks in the Forecasting of Dow Jones Industrial 
Average” (“     ђ     

“) 
10.   : 

„Non-linear Exchange Rate Forecasting: The Role of market microstructure Variables” 
(“  ђ   :    



 2 
“)  

11. ,      : 
             ,   , , 2003. 

12.         : 
  1996-1997; ђ  1997-1998;  1998- ;  

2010, 2012-2015.  
13.   : 

  ( , , ,   ), 
  ( , , ,    ), 

 ( , , ,   ). 
14.   ( ,     ): 

  ђ  , 
   , 
     , 
     , 
       , 
  џ  , 
  , 
   , 
   ,  . 
III.     

 

 
1. , ,   ,     (  ): 

            
2017 - 

            
2015 - 2017. 

        2007-  
 ,  , ,   2014 - 
 , IÉSEG School of Management, , .  

2013 - 2015. 
 ,  , T  , . 2007 – 2012. 

,  , T  , . 2003 – 2007. 
 , Rouen Business School, , . 2010 
 ,   , . 2013 - 
 , Mediterranean School of Business, . 2015 

 , Rimini Center for Economic Analysis, Rimini, . 2010 -  
 , Federal Reserve Bank of St. Louis,  , M , . 

2007. 
                 ( ),                     
            . 2002. 

     ( ),  . 1998-
2002. 

     ( ),  , 
2000-2003. 

     ( ),   . 
2000-2003. 

   Advanced Financial Systems Inc. (Hamilton, Bermuda)  
, . 2001. 

      (Bank of Canada)  , . 
2000. 

 
IV.      : 

           Canadian Economics Association, Econometric Society, American Finance Association 
V.  : 

 
a)    (     ): 

 
1.   ,      : 

 



 3 
              (3 , 3),   (1  
            , 3),    (2 , 3),     

 (3 , 3),      (3 , 3), 
   (3 , 3),    (4 , 3). 

  
2.  :  

 
,  

 
3.     ( . . ):  

 
1998-2003, 4  

 
4.     (    / ,  

,   ):  
 

  – 2   
  – 3   

 
b)    (       –    

 ) 
 

1.  ,       ,  
,    . 

 
ECON 4660 - Risk Management in Finance and Insurance  
ECON 4560 - Advanced Topics in Finance  

   – ђ     
   –     џ , 

   
ђ   ( ),   ( ) 

 
 

2. ђ       
 

3. ђ  –    (  ) 
 
                             
           . 
 

4. ђ  – ,      (   
 ,      ): 

 
              27  a   . 
 

5. ђ  –    (    ,  
    ): 

 
             7       / 

 џ . 
 

6. ђ      :  
 

 ђ    –  - IÉSEG School of Management,  
 -   , University of Bologna – ,   

– ,   – , Rouen Business School – , 
   – , Mediterranean School of Business, . 

 
7.         , 

    : 
 

                  . 



 4 
 

)    ,    ј ј  
            - 

) џ  ( , ,  , ): 
                   - 

)    ( ,   . , ,  
, ):  

- 

VI        
  

 

1.   (  , ,    ): 
            - 

2. ,      ( , ,    
): 

 
[1] Gradojevic, N., Lento, C., (2015), High-Frequency Technical Trading: Insights for 

Practitioners, in: Greg N. Gregoriou (Eds.), The Handbook of High Frequency Trading, 
Academic Press, 20, pp. 347-357.  

[2] Lento, C., Gradojevic, N., (2012), The Effectiveness of Option Pricing Models during 
Financial Crises, in: Wehn, C.S., Gregoriou, G. N., Christian Hoppe, C. (Eds.), Rethinking 
Valuation and Pricing Models: Lessons Learned from the Crisis and Future Challenges, 
Academic Press, Oxford, 1, pp. 1-11. 

[3]  Lento C., Serenko A., Gradojevic N., Booker L., Yol S., (2010), The Electronic Law of 

One Price (eLOP), in: Lee, I. (Eds.), Encyclopedia of E-Business Development and 
Management in the Digital Economy, IGI Global, pp. 55/64. 

 

3.  ђ   (   ђ  , 
ђ     ): 

 
[1] Gencay, R., Gradojevic, N. (2017), The tale of two financial crises: An entropic perspective, 

Entropy, 19 (6), 244. doi: 10.3390/e19060244, Special Issue "Entropic Applications in 
Economics and Finance" (IF 2016:1.821); M22 

[2] Gradojevic, N., Erdemlioglu, D., Gencay, R., (2017), Informativeness of trade size in 
foreign exchange markets, Economics Letters, 150, pp. 27-33. 
http://dx.doi.org/10.1016/j.econlet.2016.11.010 (IF 2016:0.796); M23 

[3] Gradojevic, N., Caric, M., (2017), Predicting Systemic Risk with Entropic Indicators, 
Journal of Forecasting, 36 (1), pp. 16-25. 
http://onlinelibrary.wiley.com/doi/10.1002/for.2411/full (IF 2016:1.052); M22  

[4] Gradojevic, N., (2016), Multi-criteria Classification for Pricing European Options, Studies 
in Nonlinear Dynamics & Econometrics, 20 (2), pp. 123-139. (IF 2016:0.649); M23 

[5] Gradojevic, N., Gencay, R., Olsen, R., Selcuk, F., (2015), Informed Traders' Arrival in 
Foreign Exchange Markets: Does Geography Matter?, Empirical Economics, 49 (4), pp. 
1431-1462. (IF 2015:0.614); M23 

[6] Gradojevic, N., Lento, C., (2015), Multiscale Analysis of Foreign Exchange Order Flows 
and Technical Trading Profitability, Economic Modelling, 47, pp. 156-165 (IF 2015:1.046); 
M22 

[7] Gradojevic, N., (2014), Foreign exchange customers and dealers: Who's driving whom?, 
Finance Research Letters, 11(3), pp. 213-218 (IF 2014:1.821); M22 

[8] Gencay, R., Gradojevic, N., (2013), Private information and its origins in an electronic 
foreign exchange market, Economic Modelling, 33, pp. 86-93 (IF 2013:0.834); M22 

[9] Gradojevic, N., Gencay, R., (2013), Fuzzy Logic, Trading Uncertainty and Technical 
Trading, Journal of Banking & Finance, 37(2), pp. 578–586 (IF 2013:1.362); M21 

[10] Gradojevic, N., Dobardzic, E., (2013), Causality between regional stock markets: A 
frequency domain approach, Panoeconomicus, 60(5), pp. 633-647 (IF 2013:0.778); M22 

[11] Gradojevic, N., (2012), Frequency domain analysis of foreign exchange order flows, 
Economics Letters, 115(1), pp. 73–76 (IF 2012:0.509); M23 
 

4.       (    
 ,    ,   



 5 
    ): 

            - 
 

5.    (    ,   
         : 

            - 
 

6.   ђ   : 
 

[1] Gradojevic, N., Erdemlioglu, D., Gencay, R. (2017, August). Informativeness of trade size 
in foreign exchange markets. 70th European Meeting of the Econometric Society, Lisbon, 
Portugal. M33 

[2] Gradojevic, N., Erdemlioglu, D., Gencay, R. (2016, September). Informativeness of trade 
size in foreign exchange markets. The Rimini Conference in Economics and Finance - RCEF 
2016, Waterloo, Canada. M33 

[3] Erdemlioglu, D., Gradojevic, N. (2016, June). Heterogeneous investment horizons, jump 
risk and market fear. Canadian Economics Association Meeting, Ottawa, Canada (Presenter, 
Discussant). M33 

[4] Erdemlioglu, D., Gradojevic, N. (2016, May). Heterogeneous investment horizons, jump 
risk and market fear. RCEA Macro-Money-Finance Workshop "Advances in 
Macroeconomics and Finance", Rimini, Italy. M33 

[5] Erdemlioglu, D., Gradojevic, N. (2015, June). Heterogeneous investment horizons, jump 
risk and market fear. European Financial Management Association, 2015 Annual Meetings, 
Amsterdam, Netherlands. M33 

[6] Erdemlioglu, D., Gradojevic, N. (2014, December). Heterogeneous investment horizons and 
realized jump risk in financial markets. International Conference on Computational and 
Financial Econometrics, Pisa, Italy. M33 

[7] Gradojevic, N., Gencay, R. (2014, June). Predictors of triangular arbitrage opportunities: 
Interdependence and order book indicators. The Rimini Conference in Economics and 
Finance (RCEF-2014): The Next Convergence, Rimini, Italy. M33 

[8] Gencay, R., Gradojevic, N., Olsen, R., Selcuk, F. (2013, August). Informed Traders' Arrival 
in Foreign Exchange Markets: Does Geography Matter?. European Meeting of the 
Econometric Society, Gothenburg, Sweden. M33 

[9] Gradojevic, N., Gencay, R. (2013, June). Triangular Arbitrage Opportunities: Scisti Uti 
Foro. 2nd Rimini Time Series Workshop, Rimini, Italy. M33 

[10] Gencay, R., Gradojevic, N. (2012, August). Private information and its origins in an 
electronic foreign exchange market. European Economic Association annual meeting, 
Malaga, Spain. M33 

[11] Kukolj, D., Gradojevic, N., Lento, C. (2012, April). Improving Non-parametric Option 
Pricing during the Financial Crisis. IEEE Computational Intelligence for Financial 
Engineering and Economics (CIFEr), New York, New York. M33 

[12] Gradojevic, N., Kukolj, D., Lento, C., (2012), Improving Non-parametric Option Pricing 
during the Financial Crisis, in: Adam Ghandar (Eds.), Conference on Computational 
Intelligence for Financial Engineering and Economics, IEEE. 33     

 

 

7.     : 
            - 
 

8.          : 
 

[1] Gradojevic, N., Erdemlioglu, D., Gencay, R., (2017), Informativeness of trade size in 
foreign exchange markets, Economics Letters, 150, pp. 27-33. 
http://dx.doi.org/10.1016/j.econlet.2016.11.010 (IF 2016:0.796); M23 

[2] Gradojevic, N., Caric, M., (2017), Predicting Systemic Risk with Entropic Indicators, 
Journal of Forecasting, 36 (1), pp. 16-25. 
http://onlinelibrary.wiley.com/doi/10.1002/for.2411/full (IF 2016:1.052); M23 

[3] Gradojevic, N., (2016), Multi-criteria Classification for Pricing European Options, Studies 
in Nonlinear Dynamics & Econometrics, 20 (2), pp. 123-139. (IF 2016:0.649); M23 

[4] Gradojevic, N., Gencay, R., Olsen, R., Selcuk, F., (2015), Informed Traders' Arrival in 
Foreign Exchange Markets: Does Geography Matter?, Empirical Economics, 49 (4), pp. 



 6 
1431-1462. (IF 2015:0.614); M23 

[5] Gradojevic, N., Lento, C., (2015), High-Frequency Technical Trading: Insights for 
Practitioners, in: Greg N. Gregoriou (Eds.), The Handbook of High Frequency Trading, 
Academic Press, 20, pp. 347-357.  

[6] Gradojevic, N., Lento, C., (2015), Multiscale Analysis of Foreign Exchange Order Flows 
and Technical Trading Profitability, Economic Modelling, 47, pp. 156-165 (IF 2015:1.046); 
M22 

[7] Gradojevic, N., (2014), Foreign exchange customers and dealers: Who's driving whom?, 
Finance Research Letters, 11(3), pp. 213-218 (IF 2014:1.821); M22 

[8] Gradojevic, N., Erdemlioglu, D., Gencay, R. (2017, August). Informativeness of trade size 
in foreign exchange markets. 70th European Meeting of the Econometric Society, Lisbon, 
Portugal. M33 

[9] Gradojevic, N., Erdemlioglu, D., Gencay, R. (2016, September). Informativeness of trade 
size in foreign exchange markets. The Rimini Conference in Economics and Finance - RCEF 
2016, Waterloo, Canada. M33 

[10] Gradojevic, N., Gencay, R. (2014, June). Predictors of triangular arbitrage opportunities: 
Interdependence and order book indicators. The Rimini Conference in Economics and 
Finance (RCEF-2014): The Next Convergence, Rimini, Italy. M33 

[11] Gradojevic, N., Gencay, R. (2013, June). Triangular Arbitrage Opportunities: Scisti Uti 
Foro. 2nd Rimini Time Series Workshop, Rimini, Italy. M33 

 
9.    

(    г ј ћег е а      University of Guelph) 
 

VII.   (    , ,  
  ). 

 

VIII. ,      
:  

 
          Lakehead University, Merit in Research (2010). 
          Lakehead University, Contributions to Research Award (2009) –                        
                  . 

                Best paper award (international finance) at the Midwest Finance Association conference (2009). 
              Lakehead University’s internal funding (2003, 2004). 

               SSHRC - 4A category (2004, 2005, 2006). 
               Global Supplementary Grant for 2001-2002 graduate studies by Open      
               Society  Institute (OSI). 

          A full M.A. fellowship for 1996-1998 by Foundation for Open Society     
           (George Soros Foundation). 

IX    (     ): 
 

       –  
, џ  , , џ  ,  
,    џ ,      

:   5        20   
 ђ  ,   ђ     

  ђ   ,    
          

. 
 

     ,   
    ,       

 ђ  , џ     
. 

 
           -

    ,     -  
     ђ  . 

 
         ј    



 7 
       ,  

 џ . 
X          

   1 / 2   ,    
    . 

 

 
    ,       
 ј    ђ    

      ,       
    ј  . 

 
       2003.    

    . 
 

XI      Ђ   
 

 
 

   ,     ј   
        џ   ј   

        . 
 

                Ј  
 

: 11.07.2017. 
 

  Ћ , .  
   

 

  , . . 
  

 

  , . . 
  

 

 Ј  ,  . .           
  

 

  , . .           
  

 
 

:    ђ   ,    
                          ,   ,   . 
 
                                                 
                              . 
 
                                       
                             ,        
                          ,          
                          . 

 


	УНИВЕРЗИТЕТ У НОВОМ САДУ

