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ANEXA 1 

FIŞA DE EVALUARE GENERALĂ A STANDARDELOR UNIVERSITĂŢII 
Conf. Univ. Dr. Abil. ANDRIEȘ Marius Alin 

 

CRITERII DESCRIPTORI PUNCTAJE 
ACORDATE REALIZĂRI PUNCTE 

I. 
ACTIVITATEA 
DE 
CERCETARE 
(70%) 

1. Articole ştiinţifice 
publicate in extenso în 
reviste cotate Web of 
Science cu factor de 
impact 

(60 puncte x factor de 
impact + 25) / număr 
autori 

Andrieș A.M., Nistor S., (2018) Systemic risk and foreign currency positions of 
banks: Evidence from Emerging Europe, Eastern European Economics, 56(5): 382-
421 (IF 0,62) 

31.10 

Andrieș A.M., Melnic F., Nistor S. (2018) Effects of Macroprudential Policy on 
Systemic Risk and Bank Risk Taking, Czech Journal of Economics and Finance, 
68(3): 202-244 (IF 0,563) 

19.59 

Andrieș A.M., Capraru B.S., Nistor S. (2018) Corporate Governance and Efficiency 
in Banking: Evidence from Emerging Economies, Applied Economics, 50(34-35): 
3812-3832 (IF 0,75) 

23.33 

Andrieș A.M. , Onofrei M., Popescu A.I., Toader, T. (2018) Corruption and Banking 
Stability: Evidence from Emerging Economies, Emerging Markets Finance and 
Trade, 54(3):591-617 (IF 0,828) 

18.67 

Andrieș A.M., Brown, M. (2017) Credit booms and busts in emerging markets: The 
role of bank governance and regulation, Economics of Transition, 25(3): 377-437 
(IF 1,064) 

44.42 

Andrieș A.M., Fischer A., Yesin, P. (2017) The asymmetric effect of international 
swap lines on banks in emerging markets, Journal of Banking & Finance, 75: 215-
234. (IF 1.931) 

46.95 

Andrieș A.M., Ihnatov I., Sprincean N. (2017) Do the seasonal anomalies still exist 
in Central and Eastern European countries? A conditional variance approach, 
Romanian Journal of Economic Forecasting, 20(4): 60-83 (IF 0,263) 

13.59 

Andrieș A.M., Vîrlan C. (2017) Risk arbitrage: Are cross – border M&A deals more 46.61 
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risky?, Economic Research, 30(1): 1367-1389 (IF 1,137) 
Andrieș A.M., Căpraru, B., Ihnatov, I., Tiwari, A.K. (2017) The Relationship 
between Exchange Rates and Interest Rates in a Small Open Emerging Economy: 
The case of Romania, Economic Modelling, 67: 261-274 (IF 1,696) 

31.69 

Andrieș A.M., Pleșcău, I., Stoica, O. (2016) Macroprudential Policy and Bank Risk 
in Central and Eastern Europe: The Role of Bank Business Models, Transformations 
in Business & Economics, 15(39C): 544-564 (IF 1.112) 

30.57 

Andrieș A.M., Ihnatov I., Foca M., Ursu S.G. (2016) The impact of the recent crisis 
on the financing of European SMEs, Journal of Economics, 64(6): 539-559 (IF 
0,327) 

11.16 

Andrieș A.M., Nistor S. (2016) Systemic risk, corporate governance and regulation 
of banks across emerging countries, Economics Letters, 144: 59-63 (IF 0,581) 

29.93 

Andrieș A.M., Ursu S.G. (2016) Financial crisis and bank efficiency: An empirical 
study of European Banks, Economic Research, 29(1): 485-497 (IF 1,137) 

46.61 

Andrieș A.M., Ihnatov I., Tiwari A.K. (2016) Comovement of exchange rates. A 
wavelet analysis. Emerging Markets Finance and Trade, 52(3): 574-588 (IF 0,828) 

24.89 

Paraschiv F., Mudry P.A., Andrieș A.M. (2015) Stress-testing for portfolios of 
commodity futures. Economic Modelling, 50: 9-18 (IF 1,696) 

42.25 

Rotilă D.M., Onofrei M., Andrieș A.M. (2015), The relation between stock returns, 
trading volume and return volatility of the CEE banks, Transformations in Business 
& Economics, 14(35A): 478-497 (IF 1.112) 

30.57 

Andrieș A.M., Corovei, E., Mutu, S. (2015) Liquid reserves accumulation during the 
financial crisis. Empirical evidence from the European banking system, 
Transformations in Business & Economics, 14(35A): 443-463 (IF 1.112) 

30.57 

Andrieș A.M., Ihnatov I., Tiwari A.K. (2014). Analyzing time-frequency 
relationship between interest rate, stock price and exchange rate through 
continuous wavelet, Economic Modelling. 41: 227-238 (IF 1,696) 

42.25 

Andrieș A.M., Mutu S., Ursu S.G. (2014) Impact of institutions, financial 
reform and economic governance on bank performance. Transformations in 
Business & Economics. 13 (33C): 410-429 (IF 1.112) 

30.57 

Andrieș A.M., Capraru B. (2014). Convergence of Bank Efficiency in 
Emerging Markets: The Central And Eastern European Countries’ Experience. 
Emerging Markets Finance and Trade 50(4): 9–30 (IF 0,828) 

37.34 

Andrieș A.M., Capraru B (2014) The nexus between competition and 
efficiency: the European banking industries experience. International Business 
Review. 23(3): 566-579 ( IF 2.754) 

95.12 

Andrieș A.M., Capraru B (2013) Impact of Financial Liberalization on Banking 
Sectors Performance from Central and Eastern European Countries, PLoS ONE 
8(3): e59686. doi:10.1371/journal.pone.0059686 (IF 2.766) 

95.48 

Andrieș A.M., Mehdian S., Stoica O. (2013) The impact of European Integration 22.51 
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on Efficiency and Productivity Growth of Romanian Banks, Inzinerine Ekonomika-
Engineering Economics, 24(3):187-197 ( IF 0.709) 
Andrieș A.M., Tiwari A.K., Mutascu M. (2013) Decomposing time-frequency 
relationship between producer price and consumer price indices in Romania through 
wavelet analysis, Economic Modelling, 31(2): 151-159 (IF 1,696) 

42.25 

Andrieș A.M., Căpraru B.(2012) Competition and efficiency in EU27 banking 
systems, Baltic Journal of Economics, 12(1):41-60 ( IF 1.0) 

42.50 

Andrieș Marius Alin (2011) The determinants of bank efficiency and productivity 
growth in the Central and Eastern European banking systems, Eastern European 
Economics, 49(6): 38–60 (IF 0.62) 

62.20 

Andrieș Marius Alin, Vasile Cocriş, A Comparative Analysis of the Efficiency of 
Romanian Banks în Romanian Journal of Economic Forecasting (RJEF) 2010, 
13(4): 54-75 (IF 0,263) 

20.39 

2. Articole ştiinţifice 
publicate in extenso în 
reviste indexate fără 
factor de impact 

20 puncte / număr autori Andrieș A.M., Ieșan-Muntean F., Nistor S. (2016) The effectiveness of policy 
interventions in CEE countries, Eastern Journal of European Studies, 7(1): 93-124. 

6.67 

3. Articole ştiinţifice 
publicate in extenso în 
reviste indexate BDI 

15 puncte / număr autori Andrieş Alin Marius, Căpraru Bogdan, Competition in Romanian Banking Sector, 
Analele Universității din Oradea, Științe Economice, TOM XX, 1st ISSUE, Iulie 
2011, pp. 455 – 460, ISSN 1222-569X/ ISSN 1582-5450  

7.50 

Andrieș Marius Alin, Monetary Policy Transmission Mechanism In Romania - A 
Var Approach, Theoretical and Applied Economics, 11(528)(supplement), pag. 250-
260, 2008,  

15.00 

Andrieș Marius Alin, A comparative analysis of performance and soundness 
indicators of the main Romanian banks, Analele Ştiinţifice ale Universităţii 
"Alexandru Ioan Cuza" Iaşi, secţiunea Ştiinţe Economice, 2009, pp. 45-70, ISSN: 
0379 – 7864  

15.00 

Andrieș Marius Alin, Theories Regarding The Banking Activity, Analele Ştiinţifice 
ale Universităţii "Alexandru Ioan Cuza" Iaşi, secţiunea Ştiinţe Economice, 2008, 
ISSN: 0379 – 7864  

15.00 

Andrieș A.M., Cocriș V., Pleșcău I. (2015) Low interest rates and bank risk-taking: 
Has the crisis changed anything? Evidence from the Eurozone, Review of Economic 
and Business Studies, 8(1): 127 – 150 

5.00 

Andrieș A.M., Cocriș V., Ursu S. (2012) Determinants of Bank Performance in CEE 
Countries, Review of Economic and Business Studies, 5(2): 165 – 178 

5.00 

Cocriș V., Nichitean A.L., Andrieș A.M. (2011) The impact of mergers and 
acquisitions on banking performance, Review of Economic and Business Studies 
(REBS), 4(1): 79 – 92  

5.00 

Andrieș A.M. (2009) What role have banks in financial crises?, Review of 
Economic and Business Studies (REBS), 3:149-160,  

15.00 
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4. Articole ştiinţifice 
publicate in extenso în 
volumele conferințelor 

indexate ISI: 30 
puncte/număr autori 

Andrieș A.M., Capraru B. (2015) Nexus between concentration and fragility across 
EU banking systems, Procedia Economics and Finance, 32: 1140–1147, DOI: 
10.1016/S2212-5671(15)01579-8 

15.00 

Andries, A.M.; Capraru, B. (2012) Impact of European Integration on Banks' 
Efficiency, Procedia Social and Behavioral Sciences, 58: 587-595, 
DOI: 10.1016/j.sbspro.2012.09.1036 

15.00 

Andrieș A.M., Capraru B. (2012) How Does EU Banking Competition Impact 
Financial Stability?, Proceedings of 13th International Conference on Finance and 
Banking, Learned From The Financial Crisis - Proceedings of 13th International 
Conference on Finance and Banking, Karviná : 3-11,  

15.00 

Andrieș Marius Alin, Căpraru Bogdan (2012) Impact of European Integration on 
Banks’ Efficiency, în Mehtap ÖZŞAHİN (Editor) The Proceedings of 8th 
International Strategic Management Conference, Beykent University, 2012, ISBN 
978–605–60771–9-7 

15.00 

5. Cărţi științifice 
publicate (doar prima 
ediţie). 

edituri academice 
naționale: 50 puncte la 
100 pagini / număr 
autori 

Andrieș A.M., Melnic F., Pleșcău I., Sprincean N. Riscuri bancare și stabilitate 
financiară. Rolul guvernanței și al reglementărilor, 2017, Editura Universității 
Alexandru Ioan Cuza Iași, ISBN: 978-606-714-379-9 (165 pag) 

20.62 

Cocriş V., Sireteanu E., Andrieș A.M., Activitatea Bancară și Integrarea Monetară 
Europeană, Editura Univ.”AL.I.Cuza” Iaşi, 2013, ISBN: 978-973-703-871-5 (300 
pag) 

50.00 

Andrieș A.M., Performanța Bancară. Analiza profitabilității, competiției și eficienței 
activității bancare, Editura ASE Bucuresti, 2013, ISBN 978-606-505-651-0 (135 
pag) 

67.50 

Vasile Cocriş, Alin Marius Andrieş, Managementul riscurilor şi al performanţelor 
bancare, Wolters Kluwer, Bucureşti, 2010, ISBN 978-606-8201-27-6 (144pag) 

36.00 

6. Cărți ştiinţifice traduse 
și publicate în edituri din 
străinătate 

100 puncte la 100 pagini 
/ număr autori 

 0 

7. Coordonarea şi 
editarea de volume, 
traduceri şi antologii  

în ţară: 30 puncte la 100 
pagini / număr autori 

Airinei D., Pintilescu C., Stoica O., Andrieș A.M., Viorică D, Asandului M. (2012) 
The Proceedings of the VIth International Conference on Globalization and Higher 
Education in Economics and Business Administration GEBA 2012, Editura 
Univ.”AL.I.Cuza” Iaşi, 2012, ISBN 978-973-703-766-4 (1225 pag) 

61.25 

9. Contracte de cercetare 
ştiinţifică în instituții 
academice Universitate 

contracte internaționale 
- director: 100 puncte 
pentru fiecare 100 000 
EUR 

Country Team Leader – Proiect ”SHARE - Survey of Health, Ageing and 
Retirement in Europe”, European Research Infrastructure Consortium (SHARE-
ERIC)- “Supporting the eighth wave of SHARE: preparation of the field-work in 
several EU member States” Grant AGREEMENT NUMBER – VS/2018/0285, 
European Commission DG EMPLOYMENT. (236 464 Euro) 

236.46 

Country Team Leader – Proiect ”SHARE - Survey of Health, Ageing and 
Retirement in Europe”, European Research Infrastructure Consortium (SHARE-
ERIC) - “Extending the coverage of the SHARE survey to all Member States with a 

295.80 
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minimum sample size, allowing a better monitoring of ageing” Grant 
AGREEMENT NUMBER – VS/2016/0135, European Commission DG 
EMPLOYMENT (295 800 Euro) 
Director Grant RG142898/2015, Scheme: Group of Eight Australia (GO8) / 
European Fellowships (Buget 20 000AUD/ 12.528 EUR) 

12.53 

Director Grant Sciex-NMSch (Project Code 12.309/2013) ”Bank Risk - Taking 
across Central and Eastern European Countries: The Role of Home and Host 
Country Regulation and Supervision (BaRiTReg)” (Buget 80 000 CHF/ 57064 
EUR) 

57.06 

contracte internaționale 
- membru: 100 puncte 
pentru fiecare 100 000 
EUR / numărul 
membrilor echipei de 
cercetare 

Membru în echipa de proiect – ”CEE banking sector stability after the reform of the 
European financial supervision architecture” proiect finanțat în cadrul Programului 
Jean Monnet Programme: Key Activity 1, Reference: 530069-LLP-2012-CZ-AJM-
RE - (Buget aferent anilor 2012-2014 – 23 054 EUR; Echipa: 5 membri) 

6.61 

contracte naționale - 
membru: 50 puncte 
pentru fiecare 500 000 
EUR / numărul 
membrilor echipei de 
cercetare 

Director – Proiectul „Dezvoltarea capacității de inovare și creșterea impactului 
cercetării de excelență la UAIC”, acronim UAIC-INOV-IMP contract nr. 
34PFE/19.10.2018 (Buget 5.402.00 RON) 

540.20 

Director – Proiect ”The Nexus of Financial Access and Financial Stability: The Role 
of Financial Infrastructure”, PN-II-RU-TE-2016-1855, (Buget 446.769 RON) 

44.68 

Director - Proiect ”Riscuri bancare și stabilitate financiară în Europa emergentă: 
Rolul guvernanței și a reglementărilor”, PN-II-RU-TE-2014-4-0443. (Buget 
550000RON) 

55.00 

Director – Proiect PN-III-P1-1.1-MC-2018-0023, Program 1 Subprogram 1.1 - 
Resurse Umane 
PROIECTE DE MOBILITATE PENTRU CERCETĂTORI (Buget 22 000 RON) 

2.20 

Director Grant GI - 2014 - 10 ”Performanța și stabilitatea băncilor în Europa 
centrală și de Est” Granturi Interne ale Universității Alexandru Ioan Cuza din Iaşi, 
Competiția 2014 (Buget 20 000 RON) 

2.00 

contracte naționale - 
director: 50 puncte 
pentru fiecare 500 000 
EUR / numărul 
membrilor echipei de 
cercetare 

Membru Proiect ”Decision Support Solution for Risk Management and Customer 
Attrition at BT Direct” Bridge-Grant-2016 Number of the Project: PN-III-P2-2.1-
BG-2016-0447, CNCS – UEFISCDI (Buget 456.650 RON, 7 membri) 

7.52 

Membru Proiect ”How Banking Competition, Efficiency and Stability Evolve 
During the Crisis in Europe: An Agent - Principal Approach” PN-II-RU-TE-2014-4-
0291 (Buget - 550000RON, 8 membri) 

6,87 

10. Contracte de cercetare 
în mediul de afaceri și 
sectorul public 

organizații 
administrative naționale: 
40 puncte pentru fiecare 
500.000 EURO 

Proiect ”Metodologie de monitorizare continuă a calității îngrijirii în instituțiile ce 
furnizează servicii de îngrijire de lungă durată, Cod INCSMPS - 3677/652/2018 
(Buget 118711 RON ) 

2.00 

11. Brevete   0 
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12. Citări şi recenzii ale 
creaţiei de autor  

în reviste de specialitate 
din străinătate: (10 + 20 
x factor de impact) / 
număr autori 

Andrieș A.M., Nistor S. (2016) Systemic risk, corporate governance and regulation 
of banks across emerging countries, Economics Letters, 144: 59-63, citat în: 
1. Trabelsi, Nader; Naifar, Nader (2017) Are Islamic stock indexes exposed to 
systemic risk? Multivariate GARCH estimation of CoVaR, Research In International 
Business And Finance, 42: 727-744  

5.00 

Andrieș A.M., Ihnatov I., Tiwari A.K. (2016) Comovement of exchange rates. A 
wavelet analysis. Emerging Markets Finance and Trade, 52(3): 574-588, citat în: 
1. Das, Debojyoti; Bhowmik, Puja; Jana, R. K. (2018) A multiscale analysis of stock 
return co-movements and spillovers: Evidence from Pacific developed markets, 
PHYSICA A-STATISTICAL MECHANICS AND ITS APPLICATIONS, 502: 379-
393 (IF 2.132) 
2. Drachal, Krzysztof (2018) Exchange Rate and Oil Price Interactions in Selected 
CEE Countries, ECONOMIES, 6(2): 31 
3. Stocchi, Marco; Marchesi, Michele (2018) Fast wavelet transform assisted 
predictors of streaming time series, DIGITAL SIGNAL PROCESSING, 77: 5-12 (IF 
2.241) 
4. Das, Debojyoti; Kannadhasan, M.; Al-Yahyaee, Khamis Hamed; et al. (2018) A 
wavelet analysis of co-movements in Asian gold markets, PHYSICA A-
STATISTICAL MECHANICS AND ITS APPLICATIONS, 492: 192-206 (IF 
2.132) 

56.69 

Andrieș A.M., Ursu S.G. (2016) Financial crisis and bank efficiency: An empirical 
study of European Banks, Economic Research, 29(1): 485-497, citat în: 
1. Martinez-Climent, Carla; Zorio-Grima, Ana; Ribeiro-Soriano, Domingo (2018) 
Financial return crowdfunding: literature review and bibliometric analysis, 
INTERNATIONAL ENTREPRENEURSHIP AND MANAGEMENT JOURNAL, 
14(3): 527-553 (IF 2.406) 
2. Oteng-Abayie, Eric Fosu (2017) Technical efficiency and total factor productivity 
of rural banks in Ghana, COGENT ECONOMICS & FINANCE, 5(1): 1366088 

34.06 

Andrieș A.M., Ihnatov I., Foca M., Ursu S.G. (2016) The impact of the recent crisis 
on the financing of European SMEs, Journal of Economics, 64(6): 539-559, citat în: 
1. Svatosova, Veronika (2018) Importance of Strategy and Aspects of Strategic 
Development in Small and Medium-Sized Entrepreneurship; EKONOMICKY 
CASOPIS, 66(4): 329-349 (IF 0,327) 

8.27 

Andries A.M., Capraru B (2014) The nexus between competition and efficiency: the 
European banking industries experience. International Business Review. 23(3): 566-
579; citat in: 
1. Alhassan, Abdul Latif; Biekpe, Nicholas (2017) Liberalization Outcomes and 
Competitive Behaviour in an Emerging Insurance Market, AFRICAN 
DEVELOPMENT REVIEW-REVUE AFRICAINE DE DEVELOPPEMENT, 
29(2): 122-138 (IF 1.573) 

117.62 
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2. Mamatzakis, Emmanuel; Matousek, Roman; Anh Nguyet Vu (2016) What is the 
impact of bankrupt and restructured loans on Japanese bank efficiency?, JOURNAL 
OF BANKING & FINANCE, 72: S187-S202 (IF 1.931) 
3. Apergis, Nicholas; Polemis, Michael L. (2016) Competition and efficiency in the 
MENA banking region: a non-structural DEA approach, APPLIED ECONOMICS, 
48(54): 5276-5291 (IF 0,75)  
4. Nicholas Apergis, Irene Fafaliou, Michael L. Polemis (2016) New evidence on 
assessing the level of competition in the European Union banking sector: A panel 
data approach, International Business Review, 25(1): 395-407  (IF 2.754) 
5. Sufian, Fadzlan; Kamarudin, Fakarudin (2016) The impact of globalization on the 
performance of Banks in South Africa, REVIEW OF INTERNATIONAL 
BUSINESS AND STRATEGY, 26(4): 517-542 
6. Apergis, N., Polemis, M.L. (2015) The competitive conditions in the OECD 
manufacturing industry, Applied Economics, 47 (8): 779-797 (IF 0.75) 
7. Polemis, Michael (2014) Did financial crisis alter the level of competition in the 
EMU banks? Applied Economics Letters, 21(15): 1065-1069 (IF 0.504) 
Andrieș A.M., Capraru B. (2014) Convergence of Bank Efficiency in Emerging 
Markets: The Central And Eastern European Countries’ Experience. Emerging 
Markets Finance and Trade 50(4): 9–30; citat in: 
1. Horvatova, Eva (2018) Technical Efficiency of Banks in Central and Eastern 
Europe, INTERNATIONAL JOURNAL OF FINANCIAL STUDIES, 6(3): 66 
2. Nurboja, Bashkim; Kosak, Marko (2017) Banking efficiency in South East 
Europe: Evidence for financial crises and the gap between new EU members and 
candidate countries, ECONOMIC SYSTEMS, 41(1): 122-138  (IF 1.261) 
2. Al-Jarrah, Idries M.; Al-Abdulqader, Khalid S.; Hammoudeh, Shawkat (2017) 
Cost-efficiency and financial and geographical characteristics of banking sectors in 
the MENA countries, APPLIED ECONOMICS, 49(35): 3523-3537 (IF 0,75) 
3. Carvallo, Oscar; Kasman, Adnan (2017) Convergence in bank performance: 
Evidence from Latin American banking, NORTH AMERICAN JOURNAL OF 
ECONOMICS AND FINANCE, 39: 127-142 (IF 1.098) 
4. Cevik, N.K., Dibooglu, S., Kutan, A.M. (2016) Real and financial sector studies 
in central and Eastern Europe: A review, Finance a Uver - Czech Journal of 
Economics and Finance, 66 (1): 2-31 (IF 0.563)  

56.72 

Andrieș A.M., Ihnatov I., Tiwari A.K. (2014). Analyzing time-frequency relationship 
between interest rate, stock price and exchange rate through continuous wavelet, 
Economic Modelling. 41: 227-238 citat în: 
1. Salisu, Afees A.; Ndako, Umar B. (2018) Modelling stock price-exchange rate 
nexus in OECD countries: A new perspective, ECONOMIC MODELLING, 74: 
105-123 (IF 1.696) 
2. Berger, Theo; Gencay, Ramazan (2018) Improving daily Value-at-Risk forecasts: 

95.93 
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The relevance of short-run volatility for regulatory quality assessment, JOURNAL 
OF ECONOMIC DYNAMICS & CONTROL, 92: 30-46 (IF 1.579) 
3. Maitra, Debasish; Dash, Saumya Ranjan (2017) Sentiment and stock market 
volatility revisited: A time-frequency domain approach, JOURNAL OF 
BEHAVIORAL AND EXPERIMENTAL FINANCE, 15: 74-91  
4. Wang, Luo; Li, Bin; Liu, Benjamin (2017) Can Macroeconomic Variables 
Explain Managed Fund Returns? The Australian Case, ECONOMIC PAPERS, 
36(2): 171-184 
5. Oygur, Tunc; Unal, Gazanfer (2017) Evidence of Large Fluctuations of Stock 
Return and Financial Crises from Turkey: Using Wavelet Coherency and Varma 
Modeling to Forecast Stock Return, FLUCTUATION AND NOISE LETTERS, 
16(2): 1750020 (IF 0.625) 
6. Jayashankar, Malepati; Rath, Badri Narayan (2017) The dynamic linkage between 
exchange rate, stock price and interest rate in India, STUDIES IN ECONOMICS 
AND FINANCE, 34(3): 383-406  
7. Ozcelebi, Oguzhan; Yildirim, Nurtac (2017) Impacts of short-term interest rates 
on stock returns and exchange rates: Empirical evidence from EAGLE countries, 
JOURNAL OF INTERNATIONAL TRADE & ECONOMIC DEVELOPMENT, 
26(2): 228-255 (IF 0.485) 
8. Funashima, Yoshito (2017) Time-varying leads and lags across frequencies using 
a continuous wavelet transform approach, ECONOMIC MODELLING, 60: 24-28 
(IF 1.696) 
9. Mouna, Aloui; Anis, Jarboui  (2016) Market, interest rate, and exchange rate risk 
effects on financial stock returns during the financial crisis: AGARCH-M approach, 
COGENT ECONOMICS & FINANCE, 4: UNSP 1125332 
10. Marczak, Martyna; Gomez, Victor (2015) Cyclicality of real wages in the USA 
and Germany: New insights from wavelet analysis, ECONOMIC MODELLING, 47: 
40-52 (IF 1.696) 
11. Lupu S., Asandului M. (2014) Considerations on the relationship between 
exchange rates and stock markets in Eastern Europe in time of crisis. 
Transformations in Business & Economics. 13 (33C): 430-445 (IF 1.112) 
Andries A.M., Mehdian S., Stoica O. (2013) The impact of European Integration 
on Efficiency and Productivity Growth of Romanian Banks, Inzinerine Ekonomika-
Engineering Economics, 24(3): 187-197; citat in: 
1. Sohail, Muhammad Khalid; Anjum, Muhammad S. (2016) Efficiency Dynamics 
of Initial Public Offerings Using Data Envelopment Analysis and Malmquist 
Productivity Index Approach, INZINERINE EKONOMIKA-ENGINEERING 
ECONOMICS, 27(2): 175-184  (IF 0.709) 
2. Sufian, Fadzlan; Kamarudin, Fakarudin (2014) Efficiency and Returns to Scale in 
the Bangladesh Banking Sector: Empirical Evidence from the Slack-Based DEA 

16.12 
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Method, Inzinerine Ekonomika-Engineering Economics, 25(5): 549-557 (IF 0. 709) 
Andrieș A.M., Tiwari A.K., Mutascu M. (2013) Decomposing time-frequency 
relationship between producer price and consumer price indices in Romania 
through wavelet analysis, Economic Modelling, 2013, 31(2): 151-159; citat in:  
1. Antonakakis, Nikolaos; Chang, Tsangyao; Cunado, Juncal; et al. (2018) The 
relationship between commodity markets and commodity mutual funds: A wavelet-
based analysis, FINANCE RESEARCH LETTERS, 24: 1-9 (IF 1.085) 
2. Khan, Khalid; Su, Chi-Wei; Tao, Ran; et al. (2018) Producer Price Index and 
Consumer Price Index: Causality in Central and Eastern European Countries, 
EKONOMICKY CASOPIS, 66(4): 367-395 (IF 0.327) 
3. Fan, Jiaojiao; Li, Xin; Shi, Qinghua; et al. (2018) The co-movement and causality 
between housing and stock markets in the time and frequency domains considering 
inflation, CHINA FINANCE REVIEW INTERNATIONAL, 8(1): 92-108 
4. Chang, Shinhye; Gupta, Rangan; Miller, Stephen M. (2018) Causality Between 
Per Capita Real GDP and Income Inequality in the US: Evidence from a Wavelet 
Analysis, SOCIAL INDICATORS RESEARCH, 135(1): 269-289 (IF 1.648) 
5. Liu, Tie-Ying; Chang, Hsu-Ling; Su, Chi-Wei; et al. (2017) Is there inflation in 
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