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FIŞĂ DE VERIFICARE A ÎNDEPLINIRII STANDARDELOR MINIMALE NECESARE ŞI 

OBLIGATORII PENTRU CONFERIREA TITLURILOR DIDACTICE DIN ÎNVĂȚĂMÂNTUL 

SUPERIOR ȘI A GRADELOR PROFESIONALE DE CERCETARE-DEZVOLTARE 

(CONFERENȚIAR UNIVERSITAR) 

COMISIA DE ȘTIINȚE ECONOMICE ȘI ADMINISTRAREA AFACERILORCONFORM 

ORDINULUI 6129/20.12.2016 

 

Candidat: Lect. univ. dr. IOAN ROXANA 

            Punctaj total (S) = A + B  29,6371 

A. Punctaj publicații (P) = A.1. + A.2.  22,6371 

A.1.  Articole în reviste cotate ISI cu scor de influență absolut (Article Influence 

Score - AIS) nenul (maxim 10 articole)    

 22,4496 

Nr. Publicație 

M 

(coeficient 

de 

multiplicar

e) 

N (număr 

de autori 

cu  

afiliere în  

România) 

AIS  

Sursa:  

JCR 

2021 

Punctaj 

Core 

Econo

mics 

AIS  > 

0,15 

1 

DIMA, Bogdan; DIMA, Ștefana; IOAN, Roxana 

– “Remarks on the behaviour of financial market 

efficiency during the COVID-19 pandemic. The 

case of VIX”, Finance Research Letters, Vol. 43, 

Noiembrie 2021, nr. articol: 101967, pp. 1 – 9, 

ISSN: 1544-6123, eISSN: 1544-6131 

Accession number: WOS: 000720832100027 

Web of Science Categories: BUSINESS, 

FINANCE;  

Document Type: Article 

JCR 2021 

Quartila Impact Factor JCR2021: Q1 

Quartila AIS JCR2021: Q2  

https://www.sciencedirect.com/science/article/pi

i/S1544612321000489 

https://doi.org/10.1016/j.frl.2021.101967 

10 3 1,26 10,08 da da 

2 

DIMA, Bogdan; DIMA, Ștefana; IOAN, Roxana 

– “A Value-at-Risk forecastability indicator in 

the framework of a Generalized Autoregressive 

Score with “Asymmetric Laplace Distribution””, 

Finance Research Letters, Vol. 45, Martie 2022, 

nr. articol: 102134, pp. 1 – 14, ISSN: 1544-6123, 

eISSN: 1544-6131 

Accession number: WOS: 000760370100024 

Web of Science Categories: BUSINESS, 

FINANCE;  

Document Type: Article 

JCR 2021 

Quartila Impact Factor JCR2021: Q1 

Quartila AIS JCR2021: Q2  

https://www.sciencedirect.com/science/article/pi

i/S1544612321002154 

https://doi.org/10.1016/j.frl.2021.102134 

10 3 1,26 10,08 da da 

https://www.sciencedirect.com/science/article/pii/S1544612321000489
https://www.sciencedirect.com/science/article/pii/S1544612321000489
https://www.sciencedirect.com/science/article/pii/S1544612321002154
https://www.sciencedirect.com/science/article/pii/S1544612321002154
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3 

DIMA, Bogdan; DIMA, Ștefana; IOAN, Roxana 

– “The Impact of COVID-19 Crisis on Stock 

Markets ‘Statistic Complexity’”, Complexity, 

Complexity in Financial Markets Special Issue, 

Volumul 2022, ID articol: 5478283, pp. 1 – 15, 

ISSN: 1076-2787 (Print), 1099-0526 (Online) 

Accession number: WOS: 000793373000002 

Web of Science Categories: 

MULTIDISCIPLINARY SCIENCES; 

MATHEMATICS, INTERDISCIPLINARY 

APPLICATIONS 

Document Type: Article 

JCR 2020 

Quartila Impact Factor JCR2021: Q2 

Quartila AIS JCR2021: Q3  

https://www.hindawi.com/journals/complexity/2

022/5478283/ 

https://doi.org/10.1155/2022/5478283 

6 3 0,477 2.2896 nu da 

 Total lucrări Core Economics, respectiv, AIS > 0,15 2 3 

A.2. Publicatii la edituri de prestigiu international si la alte edituri nationale 

(maxim 0,1875 puncte) 

 0,1875 

 Total rezultat din calcul (A.2.1. + A.2.2. + 

A.2.3.): 

   0,2583 

A.2.1.  Capitol în carte publicată la o editură internațională din Anexa 1 (punctaj 

individual 0,5/N) 

 0 

Nr. Publicație 
N (număr 

de autori) 
Pi 

- - - 0 

A.2.2.  Carte publicată la o editură națională sau internațională, altele decât în 

Anexa 1 (punctaj individual 0,2/N) 

 0,233 

Nr. Publicație 
N (număr 

de autori) 
Pi 

1 

Mutașcu, Mihai (coord.), Enache, Cosmin, 

Dănulețiu, Constantin, Crâșneac, Alexandru, 

Dogaru, Eugen, Pătru (căs. IOAN), Roxana – 

“Modele de finanțare a dezvoltării regionale”, 

Editura Mirton, Timișoara, ISBN 978-973-52-

0293-4, 197 pagini, Anul 2008. 

6 0,033 

 

2 IOAN, Roxana – “Modelarea 

comportamentului investițional pe piața de 

capital”, Editura Mirton, Timișoara, ISBN 978-

973-52-1604-7, 404 pagini, Anul 2016 

1 0,2 

 

A. 2.3.  Articol in volume ISI Proceedings (punctaj individual 0,1/N)  0,025 

Nr. Publicație 
N (număr 

de autori) 
Pi 

 1 Pirtea, Gabriel Marilen, IOAN, Roxana, Dima, 

Bogdan, Cristea, Ștefana Maria – “The "CO-

MOVEMENT" Connection between two Time 

Series”, Annals of DAAAM & Proceedings 

DAAAM International Vienna, ISSN: 1726-

9679, Ianuarie 2009, pp. 183 – 184, ISBN 978-3-

901509-70-4, WOS: 000282335600092 

 4 0,025 

 

https://www.hindawi.com/journals/complexity/2022/5478283/
https://www.hindawi.com/journals/complexity/2022/5478283/
https://doi.org/10.1155/2022/5478283
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B.  Punctaj citări (C) în reviste cotate ISI cu scor de influenţă absolut (Article Influence 

Score - AIS) nenul (maxim 10 citări) 

7 

Nr. Citare 

AIS 

(JCR 

2021) 

Quartila AIS - 

JCR 2021 (Sursa: 

UEFISCDI) 

Punctaj 

Articol citat: DIMA, Bogdan; DIMA, Ștefana; IOAN, Roxana – “Remarks on the behaviour of financial market 

efficiency during the COVID-19 pandemic. The case of VIX”, Finance Research Letters, Vol. 43, Noiembrie 2021, 

nr. articol: 101967, ISSN: 1544-6123, eISSN: 1544-6131, Accession number: WOS: 000720832100027 

Citat de: 

1 

Tuğsal Doruk Ömer, Konukc, Serhat, Atici, 

Rümeysa – “Short-term working allowance and 

firm risk in the post-COVID-19 period: Novel 

matching evidence from an emerging market”, 

Finance Research Letters, Vol. 43, Noiembrie 

2021, nr. articol: 102021, ISSN: 1544-6123, 

eISSN: 1544-6131, Accession number: WOS: 

000720830000018 

https://www.sciencedirect.com/science/article/pi

i/S1544612321001021 

1,26 Q2 0,75 

2 

Navratil, Robert, Taylor, Stephen, Vecer, Jan – 

“On equity market inefficiency during the 

COVID-19 pandemic”, International Review of 

Financial Analysis, Vol. 77, Octombrie 2021, nr. 

articol: 101820, ISSN: 1057-5219, eISSN: 1873-

8079, Accession number: WOS: 

000694972000012 

https://www.sciencedirect.com/science/article/

pii/S105752192100154X 

1,193 Q2 0,75 

3 

Scherf, Matthias; Matschke, Xenia; Rieger, Marc 

Oliver – “Stock market reactions to COVID-19 

lockdown: A global analysis”, Finance Research 

Letters, Vol. 45, Martie 2022, nr. articol: 102245, 

ISSN: 1544-6123, eISSN: 1544-6131, Accession 

number: WOS: 000761168200028 

https://www.sciencedirect.com/science/article/

pii/S1544612321003019 

1,26 Q2 0,75 

4 

Iyer, Subramanian Rama; Simkins, Betty – 

“Covid-19 and the Economy: Summary of 

Research and Future Directions”, Finance 

Research Letters, Vol. 47, Part B, Iunie 2022, nr. 

articol: 102801, ISSN: 1544-6123, eISSN: 1544-

6131, Accession number: WOS: 

000813465100008 

https://www.sciencedirect.com/science/article/pi

i/S1544612322001131 

1,26 Q2 0,75 

https://www.sciencedirect.com/science/article/pii/S1544612321001021
https://www.sciencedirect.com/science/article/pii/S1544612321001021
https://www.sciencedirect.com/science/article/pii/S105752192100154X
https://www.sciencedirect.com/science/article/pii/S105752192100154X
https://www.sciencedirect.com/science/article/pii/S1544612322001131
https://www.sciencedirect.com/science/article/pii/S1544612322001131
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5 

Wang, Zhenkun; Bouri, Elie; Ferreira, Paulo; 

Jawad Hussian Shahzad, Syed; Ferrer, Román – 

“A grey-based correlation with multi-scale 

analysis: S&P 500 VIX and individual VIXs of 

large US company stocks”, Finance Research 

Letters, Vol. 48, August 2022, nr. articol: 

102872, ISSN: 1544-6123, eISSN: 1544-6131, 

Accession number: WOS: 000793536900007 

https://www.sciencedirect.com/science/article/pi

i/S154461232200157X 

DOI: 10.1016/j.frl.2022.102872 

1,26 Q2 0,75 

6 

Liu, Min; Lee, Chien-Chiang – “Is gold a long-

run hedge, diversifier, or safe haven for oil? 

Empirical evidence based on DCC-MIDAS”, 

Resources Policy, Vol. 76, Iunie 2022, nr. articol: 

102703, ISSN 0301-4207, Accession number: 

WOS: 000832993600001 

https://www.sciencedirect.com/science/article/a

bs/pii/S0301420722001519?via%3Dihub 

DOI: 10.1016/j.resourpol.2022.102703 

0,976 Q2 0,75 

7 

Fernandes HS Leonardo, Antunes de Araujo 

Fernando Henrique, Lima Silva José Wesley,  

Miranda Tabak Silva Benjamin – “Booms in 

commodities price: Assessing disorder and 

similarity over economic cycles”, Resources 

Policy, Vol. 79, Decembrie 2022, nr. articol: 

103020, ISSN 0301-4207, Accession number: 

WOS: 000888034800011 

https://www.sciencedirect.com/science/article/a

bs/pii/S0301420722004639 

DOI: 10.1016/j.resourpol.2022.103020 

0,976 Q2 0,75 

8 

Fernandes HS Leonardo, Bouri Elie, Silva WL 

Jose, Bejan Lucian, Antunes de Araujo Fernando 

Henrique – “The resilience of cryptocurrency 

market efficiency to COVID-19 shock”, Physica 

A: Statistical Mechanics and its Applications, 

Vol. 607, Decembrie 2022, nr. articol: 128218, 

ISSN 0378-4371, Accession number: WOS: 

000917338100008 

https://www.sciencedirect.com/science/article/pi

i/S0378437122007762?via%3Dihub 

https://doi.org/10.1016/j.physa.2022.128218 

0,530 Q2 0,75 

Articol citat: IOAN, Roxana – “The Influence of Stock Market Investors’ Behavior on Business Cycles” – 

Annals of the „Constantin Brâncuşi” University of Târgu Jiu, Economy Series, Issue 6/2015, ISSN 2344 – 

3685/ISSN-L 1844 – 7007, pp. 136 – 144, https://www.utgjiu.ro/revista/?page=curent&nr=2015-06 

Citat de: 

9 

Ryczkowski, Maciej; Zinecker, Marek – “The 

Interconnectedness of Stock Prices, Money, and 

Credit across Time and Frequency from 1970 to 

2016”, Technological and Economic 

0,563 Q3 0,5 

https://www.sciencedirect.com/science/article/pii/S154461232200157X
https://www.sciencedirect.com/science/article/pii/S154461232200157X
https://www.sciencedirect.com/science/article/abs/pii/S0301420722001519?via%3Dihub
https://www.sciencedirect.com/science/article/abs/pii/S0301420722001519?via%3Dihub
https://www.sciencedirect.com/science/article/abs/pii/S0301420722004639
https://www.sciencedirect.com/science/article/abs/pii/S0301420722004639
https://www.sciencedirect.com/science/article/pii/S0378437122007762?via%3Dihub
https://www.sciencedirect.com/science/article/pii/S0378437122007762?via%3Dihub


5 

 

Development of Economy, 2022, Vol. 28, Issue 

5, pp. 1182 - 1220, ISSN: 2029-4913 / eISSN: 

2029-4921, Accession number: WOS: 

000847922100001, DOI: 

https://doi.org/10.3846/tede.2022.16779 

Articol citat: DIMA, Bogdan; DIMA, Ștefana; IOAN, Roxana – “A Value-at-Risk forecastability indicator in the 

framework of a Generalized Autoregressive Score with “Asymmetric Laplace Distribution””, Finance Research 

Letters, Vol. 45, Martie 2022, nr. articol: 102134, pp. 1 - 14, ISSN: 1544-6123, eISSN: 1544-6131 

Accession number: WOS: 000760370100024 

Citat de: 

10 

Jing, Huiting; Liu, Yang; Zhao, Jinghua – 

“Asymmetric Laplace Distribution Models for 

Financial Data: VaR and CVaR”, Symmetry-

Basel, 2022, Special Issue "Skewed 

(Asymmetrical) Probability Distributions and 

Applications across Disciplines II", Vol.14, Issue 

4, nr. articol: 807, ISSN: 2073-8994, Accession 

number: WOS: 000786975800001 

https://https://www.mdpi.com/2073-

8994/14/4/807, DOI: 10.3390/sym14040807 

0,435 Q3 0,5 

 

Nr. Membru într-un proiect de cercetare câștigat în competiții naționale sau internaționale: 

1 

Membru în echipa de cercetare a proiectului de cercetare “Modele de finanțare a dezvoltării regionale 

în România în perspectiva aderării și integrării la Uniunea Europeană”, Grant CNCSIS, Tip AT, 2007, 

director proiect: Mutașcu Ioan Mihai, Cod CNCSIS 63, Comisia nr 3, Contract nr 45 GR/07 iunie 2007 

 

Îndeplinirea condițiilor minimale pentru conferențiar 

 Punctaj minim pentru 

conferențiar 
Punctaj obținut de candidat 

Punctaj final (S) S ≥ 1,5 29,6371 

Punctaj publicații (P) P ≥ 0,75 22,6371 

Punctaj citări (C) C ≥ 0,5 7 

Număr articole ISI cu AIS  > 0,15  

sau  

Membru în grant de cercetare 

1  

sau  

1 

3 

și 

1 

Număr articole ISI publicate în Core Economics & 

InfoEconomics 

1 2 

 

Timișoara, Lect. univ. dr. IOAN ROXANA 

22.05.2023 


