
Ingrid M Werner

List of Publications by Year
in descending order

Source: https://exaly.com/author-pdf/11450543/publications.pdf

Version: 2024-02-01

23

papers

2,723

citations

12

h-index

759233

18

g-index

839539

23

all docs

23

docs citations

23

times ranked

1085

citing authors



Ingrid M Werner

2

# Article IF Citations

1 Home bias and high turnover. Journal of International Money and Finance, 1995, 14, 467-492. 2.5 991

2 Short-Sale Strategies and Return Predictability. Review of Financial Studies, 2009, 22, 575-607. 6.8 636

3 U.K. and U.S. Trading of British Cross-Listed Stocks: An Intraday Analysis of Market Integration. Review
of Financial Studies, 1996, 9, 619-664. 6.8 229

4 Nontraded assets in incomplete markets. European Economic Review, 1993, 37, 1149-1168. 2.3 123

5 Does Risk Sharing Motivate Interdealer Trading?. Journal of Finance, 1998, 53, 1657-1703. 5.1 110

6 U.S. Equity Investment in Emerging Stock Markets. World Bank Economic Review, 1995, 9, 109-129. 2.4 106

7 Dark pool trading strategies, market quality and welfare. Journal of Financial Economics, 2017, 124,
244-265. 9.0 88

8 Why Do Larger Orders Receive Discounts on the London Stock Exchange?. Review of Financial Studies,
2005, 18, 1343-1368. 6.8 77

9 The trades of NYSE floor brokers. Journal of Financial Markets, 2000, 3, 139-176. 1.3 74

10 It's Sho Time! Short-Sale Price-Tests and Market Quality. SSRN Electronic Journal, 2007, , . 0.4 64

11 NYSE order flow, spreads, and information. Journal of Financial Markets, 2003, 6, 309-335. 1.3 58

12 Anonymity, Adverse Selection, and the Sorting of Interdealer Trades. Review of Financial Studies, 2005,
18, 599-636. 6.8 48

13 International investment barriers in general equilibrium. Journal of International Economics, 1993, 34,
137-151. 3.0 24

14 Dark Pool Trading Strategies. SSRN Electronic Journal, 0, , . 0.4 22

15 U.S. Tick Size Pilot. SSRN Electronic Journal, 2017, , . 0.4 22

16 Sub-Penny and Queue-Jumping. SSRN Electronic Journal, 0, , . 0.4 17

17 Diving into dark pools. Financial Management, 2022, 51, 961-994. 2.7 12

18 Execution Quality for Institutional Orders Routed to Nasdaq Dealers Before and After Decimals. SSRN
Electronic Journal, 2003, , . 0.4 10



3

Ingrid M Werner

# Article IF Citations

19 Capital income taxation and international portfolio choice. Journal of Public Economics, 1994, 53,
205-222. 4.3 6

20 Tick Size, Trading Strategies and Market Quality. SSRN Electronic Journal, 2019, , . 0.4 3

21 Trading Fees and Intermarket Competition. SSRN Electronic Journal, 0, , . 0.4 2

22 Adverse Selection in Dealers' Choice of Interdealer Trading System. SSRN Electronic Journal, 0, , . 0.4 1

23 Discussion of â€œThe competitive effects of US decimalization: Evidence from the US-listed Canadian
stocksâ€• by Oppenheimer and Sabherwal. Journal of Banking and Finance, 2003, 27, 1911-1916. 2.9 0


