
Hao Zhang

List of Publications by Year
in descending order

Source: https://exaly.com/author-pdf/2668976/publications.pdf

Version: 2024-02-01

5

papers

108

citations

4

h-index

1937685

4

g-index

2272923

5

all docs

5

docs citations

5

times ranked

50

citing authors



Hao Zhang

2

# Article IF Citations

1 Intraday patterns in foreign exchange returns and realized volatility. Finance Research Letters, 2018,
27, 99-104. 6.7 6

2 The performance of NDF carry trades. Journal of International Money and Finance, 2013, 36, 172-190. 2.5 23

3 Intraday Market Price Integration for Shares Cross-Listed Internationally. Journal of Financial and
Quantitative Analysis, 2002, 37, 243. 3.5 25

4 The Contrarian Investment Strategy does not Work in Canadian Markets. Journal of Financial and
Quantitative Analysis, 1992, 27, 383. 3.5 54

5 Intraday Patterns in Foreign Exchange Returns and Realized Volatility. SSRN Electronic Journal, 0, , . 0.4 0


