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m Paper IF Citations

81 UsingNdailyNstockNreturnsdNJournaloofoFinancialoEconomicsbN1985bNgjbNicig 6.6 3772

80 MeasuringNsecurityNpriceNperformancedNJournaloofoFinancialoEconomicsbN1980bNnbNhfkchkn 6.6 1833

79 SurvivorshipNxiasNinNPerformanceNStudiesdNReviewoofoFinancialoStudiesbN1992bNkbNkkicknf 7 579

78 zifferentialNInformationNandNSecurityNMarketN’quilibriumdNJournaloofoFinancialoandoQuantitativeo
AnalysisbN1985bNhfbNjfm 2.7 478

77 PerformanceNPersistencedNJournaloofoFinancebN1995bNkfbNlmoclon 6.4 447

76 OffshoreNHedgeN–undspNSurvivalNandNPerformancebNgonoâ��okdNTheoJournaloofoBusinessbN1999bNmhbNogcggm 362

75 zifferentialNinformationNandNtheNsmallNfirmNeffectdNJournaloofoFinancialoEconomicsbN1984bNgibNhnichoj 6.6 306

74 MutualNfundNstylesdNJournaloofoFinancialoEconomicsbN1997bNjibNimicioo 6.6 260

73 yareersNandNSurvivalpNyompetitionNandNRiskNinNtheNHedgeN–undNandNyTwNIndustrydNJournaloofoFinancebN
2001bNklbNgnlocgnnl 6.4 241

72 SurvivaldNJournaloofoFinancebN1995bNkfbNnkicnmi 6.4 200

71 PerformanceNPersistenceN1995bNkfbNlmo 152

70 HedgeN–undsNwithNStyledNJournaloofoPortfoliooManagementbN2003bNhobNgfgcggh 1.6 122

69 MacroeconomicNriskNandNhedgeNfundNreturnsdNJournaloofoFinancialoEconomicsbN2014bNggjbNgcgo 6.6 116

68 MandatoryNzisclosureNandNOperationalNRiskpN’videnceNfromNHedgeN–undNRegistrationdNJournaloofo
FinancebN2008bNlibNhmnkchngk 6.4 109

67 TheN’mpiricalNImplicationsNofNtheNyoxbNIngersollbNRossNTheoryNofNtheNTermNStructureNofNInterestN
RatesdNJournaloofoFinancebN1986bNjgbNlgmclif 6.4 96

66 zoNhedgeNfundsUNexposuresNtoNriskNfactorsNpredictNtheirNfutureNreturnsudNJournaloofoFinancialo
EconomicsbN2011bNgfgbNilcln 6.6 88

65 SystematicNriskNandNtheNcrossNsectionNofNhedgeNfundNreturnsdNJournaloofoFinancialoEconomicsbN2012bN
gflbNggjcgig 6.6 87
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64 LimitedNinformationNasNaNsourceNofNriskdNJournaloofoPortfoliooManagementbN1986bNghbNllcmh 1.6 78

63 SurvivalN1995bNkfbNnki 72

62 TheNzowNTheorypNWilliamNPeterNHamiltonUsNTrackNRecordNReconsidereddNJournaloofoFinancebN1998bNkibNgiggcgiii6.4 70

61 TrustNandNdelegationdNJournaloofoFinancialoEconomicsbN2012bNgfibNhhgchij 6.6 69

60 TheN’mpiricalNImplicationsNofNtheNyoxbNIngersollbNRossNTheoryNofNtheNTermNStructureNofNInterestN
RatesN1986bNjgbNlgm 69

59 TheNNumberNofN–actorsNinNSecurityNReturnsdNJournaloofoFinancebN1989bNjjbNghjmcghlh 6.4 67

58 HedgeN–undsNandNtheNwsianNyurrencyNyrisisdNJournaloofoPortfoliooManagementbN2000bNhlbNokcgfg 1.6 66

57 wNNewNwpproachNtoNTestingNwssetNPricingNModelspNTheNxilinearNParadigmdNJournaloofoFinancebN1983bN
inbNmggcmji 6.4 60

56 ziversificationNinN–undsNofNHedgeN–undspNIsNItNPossibleNtoNOverdiversifyudNReviewoofoAssetoPricingo
StudiesbN2012bNhbNnocggf 10.4 54

55 zerivedNfactorsNinNeventNstudiesdNJournaloofoFinancialoEconomicsbN1985bNgjbNjogcjok 6.6 49

54 PortfolioNyoncentrationNandNInvestmentNManagerNPerformanceYdNInternationaloReviewoofoFinancebN
2005bNkbNgjocgmj 1 45

53 zoNHedgeN–undsNOutperformNStocksNandNxondsudNManagementoSciencebN2013bNkobNgnnmcgofi 3.9 44

52 ’stimatingNOperationalNRiskNforNHedgeN–undspNTheNˇ�cScoredNFinancialoAnalystsoJournalbN2009bNlkbNjicki 1.5 44

51 yonvertiblesNandNHedgeN–undsNasNzistributorsNofN’quityN’xposuredNReviewoofoFinancialoStudiesbN2012bN
hkbNifmmciggh 7 43

50 RiskNpremiaNinNPacificcxasinNcapitalNmarketsdNPacific-BasinoFinanceoJournalbN1993bNgbNhikchlg 2.4 31

49 wNNewNwpproachNtoNTestingNwssetNPricingNModelspNTheNxilinearNParadigmN1983bNinbNmgg 30

48 InvestorNSentimentNinNJapaneseNandNUdSdNzailyNMutualN–undN–lowsN2003bN 29

47 HedgeN–undsNWithNStyleN2001bN 29

(2001-1986)
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46 ModelNSelectionNwhenNThereNisNPMinimalPNPriorNInformationdNEconometricabN1984bNkhbNghog 4.9 29

45 TheNportfolioNchoiceNproblempNcomparisonNofNcertaintyNequivalenceNandNoptimalNxayesNportfoliosdN
CommunicationsoinoStatisticsoPartoB:oSimulationoandoComputationbN1978bNmbNihgciij 0.6 28

44 SensationNSeekingNandNHedgeN–undsdNJournaloofoFinancebN2018bNmibNhnmgchogj 6.4 25

43 ωoingNNegativepWhatNtoNzoNwithNNegativeNxookN’quityNStocksdNJournaloofoPortfoliooManagementbN
2008bNikbNokcgfh 1.6 24

42 TheNNumberNofN–actorsNinNSecurityNReturnsN1989bNjjbNghjm 24

41 TheNJapaneseNOpenc’ndN–undNPuzzledNTheoJournaloofoBusinessbN2001bNmjbNkocmm 23

40 ’stimationNRiskNandNSimpleNRulesNforNOptimalNPortfolioNSelectiondNJournaloofoFinancebN1983bNinbNgfnmcgfoi6.4 23

39 zoublingpNNickNLeesonUsNtradingNstrategydNPacific-BasinoFinanceoJournalbN2001bNobNnicoo 2.4 18

38 TheNefficientNmarketsNhypothesispNTheNdemiseNofNtheNdemonNofNchanceudNAccountingoandoFinancebN
2011bNkgbNmocok 1.9 16

37 RejoinderpNTheNJcShapeNofNPerformanceNPersistenceNωivenNSurvivorshipNxiasdNReviewoofoEconomicso
andoStatisticsbN1997bNmobNglmcgmf 3.7 16

36 TheN’fficientNMarketNHypothesisbNtheN–inancialNwnalystsNJournalbNandNtheNProfessionalNStatusNofN
InvestmentNManagementdNFinancialoAnalystsoJournalbN2020bNmlbNkcgj 1.5 13

35 TheNreturnNtoNvalueNinNwsianNstockNmarketsdNEmergingoMarketsoReviewbN2008bNobNgojchfk 3.1 13

34 ’lusiveNreturnNpredictabilitypNziscussiondNInternationaloJournaloofoForecastingbN2008bNhjbNgochg 5.3 11

33 RiskNpremiaNinNinternationalNequityNmarketsNrevisiteddNPacific-BasinoFinanceoJournalbN2009bNgmbNhokcign 2.4 10

32 ’stimationNRiskNandNSimpleNRulesNforNOptimalNPortfolioNSelectionN1983bNinbNgfnm 9

31 QuantitativeNmeasuresNofNoperationalNriskpNanNapplicationNtoNfundsNmanagementdNAccountingoando
FinancebN2012bNkhbNgffgcgfgg 1.9 8

30 HedgeN–undNzueNziligencepNwNSourceNofNwlphaNinNaNHedgeN–undNPortfolioNStrategydNSSRNoElectronico
JournalbN2008bN 1 8

29 yaughtNbyNtheNTailpNTailNRiskNNeutralityNandNHedgeN–undNReturnsdNSSRNoElectronicoJournalbN2006bN 1 8
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28 StartingNonNtheNwrongNfootpNSeasonalityNinNmutualNfundNperformancedNJournaloofoBankingoando
FinancebN2017bNnhbNgiicgkf 2.6 7

27 wnNanalysisNofNtheNrelativeNperformanceNofNJapaneseNandNforeignNmoneyNmanagementdNPacific-Basino
FinanceoJournalbN2003bNggbNioicjgh 2.4 7

26 PositiveNPortfolioN–actorsN1998bN 7

25 InvestorNSentimentNinNJapaneseNandNUdSdNzailyNMutualN–undN–lowsdNSSRNoElectronicoJournalbN2002bN 1 6

24 –eesNonN–eesNinN–undsNofN–undsdNSSRNoElectronicoJournalbN2002bN 1 5

23 yonditionsNforNSurvivalpNyhangingNRiskNandNtheNPerformanceNofNHedgeN–undNManagersNandNyTwsdN
SSRNoElectronicoJournalbN1998bN 1 4

22 wnomaliesNinNSecurityNReturnsNandNtheNSpecificationNofNtheNMarketNModeldNJournaloofoFinancebN1984bN
iobNnfmcngk 6.4 4

21 UpsideNpotentialNofNhedgeNfundsNasNaNpredictorNofNfutureNperformancedNJournaloofoBankingoando
FinancebN2019bNonbNhghchho 2.6 4

20 WhyNHedgeN–undsudNFinancialoAnalystsoJournalbN2016bNmhbNkcm 1.5 3

19 HedgeN–undNInvolvementNinNyonvertibleNSecuritiesN2013bNhkbNlfcmi 2

18 HedgeN–undsNinNtheNwftermathNofNtheN–inancialNyrisisdNFinancialoMarkets,oInstitutionsoandoInstrumentsbN
2009bNgnbNgkkcgkl 1.7 2

17 ziversificationNinN–undsNofNHedgeN–undspNIsNitNPossibleNtoNOverdiversifyudNSSRNoElectronicoJournalb 1 2

16 HedgeN–undsNinNtheNwftermathNofNtheN–inancialNyrisisgkmcgmm 2

15 SystematicNRiskNandNtheNyrosscSectionNofNHedgeN–undNReturnsdNSSRNoElectronicoJournalbN2011bN 1 1

14 HedgeN–undsbNMutualN–undsbNandN’T–sN2011bNikgcill 1

13 ωoingNNegativepNWhatNtoNdoNwithNNegativeNxookN’quityNStocksdNSSRNoElectronicoJournalbN2008bN 1 1

12 HedgeNfundspNOmniscientNorNjustNplainNwrongdNPacific-BasinoFinanceoJournalbN2001bNobNifgcigg 2.4 1

11 wnomaliesNinNSecurityNReturnsNandNtheNSpecificationNofNtheNMarketNModeldNJournaloofoFinancebN1984bN
iobNnfm 6.4 1

(1984-2017)
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10 zoNHedgeN–undsâ��N’xposuresNtoNRiskN–actorsNPredictNTheirN–utureNReturnsudNSSRNoElectronicoJournalb 1 1

9 ’conomicNUncertaintyNandNtheNyrosscSectionNofNHedgeN–undNReturnsdNSSRNoElectronicoJournalb 1 1

8 –’’SNONN–’’SNINN–UNzSNO–N–UNzSN2005bNgjgcglf 1

7 NonlinearNSystemsN’stimationpNwssetNPricingNModelNwpplicationN1993bNhnlchoo 1

6 OnNTournamentsNandNSeasonalityNinNMutualN–undNPerformancedNSSRNoElectronicoJournalb 1 1

5 zoesNIndustryNTimingNwbilityNofNHedgeN–undsNPredictNTheirN–utureNPerformancebNSurvivalbNandN–undN
–lowsudNJournaloofoFinancialoandoQuantitativeoAnalysisbN2020bNgcij 2.7 1

4 ’stimatingNtheNcostNofNcapitalNwithNbasisNassetsdNJournaloofoBankingoandoFinancebN2012bNilbNifmgcifmo 2.6 0

3 wNNwNwLYSISNO–NTH’NR’LwTIV’NP’R–ORMwNy’NO–NJwPwN’S’NwNzN–OR’IωNNMON’YN
MwNwω’M’NTdNInternationaloFinanceoReviewbN2003bNggcii 0.4 0

2 yreditNyardspNTransactionalNyonvenienceNorNzebtcTrapudNInternationaloReviewoofoFinancebN2020bNhfbNhokcihh1 0

1 StephenNRossâ��sNyontributionNtoN’xNPostNyonditioningNandNSurvivalNxiasNinN’mpiricalNResearchdN
JournaloofoPortfoliooManagementbN2018bNjjbNjhcjl 1.6
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