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n Paper IF Citations

77 MarketPLiquidityPandPFundingPLiquidityfPReviewvofvFinancialvStudiesdP2009dPjjdPjjhiejjkp 7 2392

76 yssetPpricingPwithPliquidityPriskfPJournalvofvFinancialvEconomicsdP2005dPoodPkomelih 6.6 1425

75 ValuePandPMomentumPEverywherefPJournalvofvFinancedP2013dPnpdPqjqeqpm 6.4 1036

74 zettingPagainstPbetafPJournalvofvFinancialvEconomicsdP2014dPiiidPiejm 6.6 856

73 TimePseriesPmomentumfPJournalvofvFinancialvEconomicsdP2012dPihldPjjpejmh 6.6 678

72 Overethee’ounterPMarketsfPEconometricadP2005dPokdPipimeiplo 4.9 633

71 MeasuringPSystemicPRiskfPReviewvofvFinancialvStudiesdP2017dPkhdPjelo 7 586

70 HowPSovereignPIsPSovereignP’reditPRiskwfPAmericanvEconomicvJournal:vMacroeconomicsdP2011dPkdPomeihk 3.6 519

69 –emandezasedPOptionPPricingfPReviewvofvFinancialvStudiesdP2009dPjjdPljmqeljqq 7 386

68 SecuritiesPlendingdPshortingdPandPpricingfPJournalvofvFinancialvEconomicsdP2002dPnndPkhoekkq 6.6 354

67 PredatoryPTradingfPJournalvofvFinancedP2005dPnhdPipjmeipnk 6.4 347

66 MarginebasedPyssetPPricingPandP–eviationsPfromPthePLawPofPOnePPricefPReviewvofvFinancialvStudiesdP
2011dPjldPiqphejhjj 7 312

65 ValuationPinPOverethee’ounterPMarketsfPReviewvofvFinancialvStudiesdP2007dPjhdPipnmeiqhh 7 298

64 LiquidityPandPyssetPPricesfPFoundationsvandvTrendsvinvFinancedP2005dPidPjnqeknl 0 296

63 SlowPMovingP’apitalfPAmericanvEconomicvReviewdP2007dPqodPjimejjh 9.7 259

62 –ynamicPTradingPwithPPredictablePReturnsPandPTransactionP’ostsfPJournalvofvFinancedP2013dPnpdPjkhqejklh6.4 225

61 ModelingPSovereignPYieldPSpreadsrPyP’asePStudyPofPRussianP–ebtfPJournalvofvFinancedP2003dPmpdPiiqeimq 6.4 196
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60 LeveragePyversionPandPRiskPParityfPFinancialvAnalystsvJournaldP2012dPnpdPloemq 1.5 128

59 QualityPminusPjunkfPReviewvofvAccountingvStudiesdP2019dPjldPkleiij 2.9 113

58 RiskPEverywhererPModelingPandPManagingPVolatilityfPReviewvofvFinancialvStudiesdP2018dPkidPjojqejook 7 110

57 ’arryfPJournalvofvFinancialvEconomicsdP2018dPijodPiqoejjm 6.6 102

56 LiquidityPandPRiskPManagementfPAmericanvEconomicvReviewdP2007dPqodPiqkeiqo 9.7 100

55 MeasuringPSystemicPRiskfPSSRNvElectronicvJournaldP2010dP 1 67

54 –ynamicPportfolioPchoicePwithPfrictionsfPJournalvofvEconomicvTheorydP2016dPinmdPlpoemin 1.4 66

53 SizePmattersdPifPyouPcontrolPyourPjunkfPJournalvofvFinancialvEconomicsdP2018dPijqdPloqemhq 6.6 57

52 ydversePSelectionPandPthePRequiredPReturnfPReviewvofvFinancialvStudiesdP2004dPiodPnlkennm 7 57

51 TwoPMonetaryPToolsrPInterestPRatesPandPHaircutsfPNBERvMacroeconomicsvAnnualdP2011dPjmdPilkeiph 3.3 50

50 yP’enturyPofPEvidencePonPTrendeFollowingPInvestingfPJournalvofvPortfoliovManagementdP2017dPlldPimejq 1.6 49

49 ValuePandPMomentumPEverywherefPSSRNvElectronicvJournaldP2009dP 1 47

48 MarketPLiquidityPandPFundingPLiquidityP2007dP 47

47 EfficientlyPInefficientPMarketsPforPyssetsPandPyssetPManagementfPJournalvofvFinancedP2018dPokdPinnkeioij6.4 43

46 ’arryP2013dP 31

45 zettingPagainstPcorrelationrPTestingPtheoriesPofPthePloweriskPeffectfPJournalvofvFinancialvEconomicsdP
2020dPikmdPnjqenmj 6.6 28

44 WhichPTrendPIsPYourPFriendwfPFinancialvAnalystsvJournaldP2016dPojdPmienn 1.5 26

43 WhenPEveryonePRunsPforPthePExitP2009dP 25

(2009-2012)
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42 SharpeningPthePyrithmeticPofPyctivePManagementfPFinancialvAnalystsvJournaldP2018dPoldPjiekn 1.5 23

41 EfficientlyPInefficientP2015dP 22

40 EarlyPoptionPexerciserPNeverPsayPneverfPJournalvofvFinancialvEconomicsdP2016dPijidPjopejqq 6.6 21

39 MarginezasedPyssetPPricingPandP–eviationsPfromPthePLawPofPOnePPriceP2011dP 20

38 GeneralizedPrecoveryfPJournalvofvFinancialvEconomicsdP2019dPikkdPimleiol 6.6 19

37 zuffettâ��sPylphafPFinancialvAnalystsvJournaldP2018dPoldPkmemm 1.5 17

36 TwoPMonetaryPToolsrPInterestPRatesPandPHaircutsP2010dP 15

35 ValuationPinPOverethee’ounterPMarketsP2006dP 15

34 yP’enturyPofPEvidencePonPTrendeFollowingPInvestingfPSSRNvElectronicvJournaldP2017dP 1 14

33 TimePSeriesPMomentumfPSSRNvElectronicvJournaldP2011dP 1 14

32 RiskPEverywhererPModelingPandPManagingPVolatilityfPSSRNvElectronicvJournaldP2016dP 1 11

31 Overethee’ounterPMarketsP2004dP 9

30 ’arryfPSSRNvElectronicvJournald 1 9

29 GamePOnrPSocialPNetworksPandPMarketsfPSSRNvElectronicvJournald 1 6

28 ValuePandPMomentumPEverywherefPSSRNvElectronicvJournaldP2012dP 1 5

27 zettingPygainstPzetafPSSRNvElectronicvJournaldP2011dP 1 5

26 SlowPMovingP’apitalP2007dP 5

25 SizePMattersdPIfPYouP’ontrolPYourPJunkfPSSRNvElectronicvJournaldP2015dP 1 4
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24 zettingPygainstP’orrelationrPTestingPTheoriesPofPthePLoweRiskPEffectfPSSRNvElectronicvJournaldP2016dP 1 4

23 EnhancedPPortfolioPOptimizationfPFinancialvAnalystsvJournaldP2021dPoodPijleimi 1.5 4

22 EmbeddedPLeveragefPReviewvofvAssetvPricingvStudiesd 10.4 4

21 SizePMattersdPIfPYouP’ontrolPYourPJunkfPSSRNvElectronicvJournaldP2015dP 1 3

20 ’arryfPSSRNvElectronicvJournaldP2013dP 1 3

19 WhichPTrendPIsPYourPFriendwfPSSRNvElectronicvJournaldP2015dP 1 2

18 LiquiditydPMaturitydPandPthePYieldsPonPUfSfPTreasuryPSecuritiesloemi 2

17 IlliquidityPandPStockPReturnsP’rosseSectionPandPTimeeSeriesPEffectsbiiheikn 2

16 yssetPPricingPandPthePzidâ��yskPSpreadqeln 2

15 LiquiditydPMaturitydPandPthePYieldsPonPUfSfPTreasuryPSecuritiesbmjenp 2

14 GamePonrPSocialPnetworksPandPmarketsfPJournalvofvFinancialvEconomicsdP2022dP 6.6 2

13 –eepPValuefPSSRNvElectronicvJournaldP2017dP 1 1

12 yssetPPricingPwithPLiquidityPRiskikoeipl 1

11 IlliquidityPandPStockPReturnsr’rosseSectionPandPTimeeSeriesPEffectsihmeihq 1

10 MarketPLiquidityPandPFundingPLiquiditybiqqejll 1

9 MarketPMicrostructurePandPSecuritiesPValuesPEvidencePfromPthePTelPyvivPStockPExchangebojeihh 1

8 MonitoringPLeveragefPSSRNvElectronicvJournald 1 1

7 TrendsPEverywherefPSSRNvElectronicvJournaldP2018dP 1 1

(2018-2016)
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6 LiquidityPandPthePiqpoPStockPMarketP’rashjlmejmo 0

5 EconomicsPwithPMarketPLiquidityPRiskfPCriticalvFinancevReviewdP2019dPpdPiiieijm 2.2 0

4 MarketPLiquidityPandPFundingPLiquidityiqneiqp

3 MarketPMicrostructurePandPSecuritiesPValuesrPEvidencePfromPthePTelPyvivPStockPExchangenqeoi

2 SlowPMovingP’apitaljmpejoh

1 ReferencesPforPIntroductionsPandPSummariesjoiejol
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