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k Paper IF Citations

158 wOV–xaemNandNcurrencyNdependencesnNympiricalNevidenceNfromNvR–wSbbNFinancehResearchhLettersZN
2022ZNhiZNedfeem 8.1 3

157 PeerNeffectsNandNshadowNeducationbNEconomichModellingZN2022ZNeeeZNedilff 3.4 0

156 OnlineNorNfaceatoafacesNwompetitionNamongNMOOwNandNregularNeducationNprovidersbNInternationalh
ReviewhofhEconomicshandhFinanceZN2022ZNldZNlikalle 2.8 1

155 yffectsNofNeconomicNpolicyNuncertaintynNuNregimeNswitchingNconnectednessNapproachbNEconomich
ModellingZN2022ZNeegZNedilkm 3.4 0

154 QuantileNinformationNshareNunderNMarkovNregimeaswitchingbNJournalhofhFutureshMarketsZN2021ZNheZNhmgaieg2.1 0

153 yffectivenessNofNuugmentedNxollarawostNuveragingbNNorthhAmericanhJournalhofhEconomicshandh
FinanceZN2021ZNijZNedegkd 2.5 0

152 OptimalNquantileNhedgingNunderNMarkovNregimeNswitchingbNEmpiricalhEconomicsZN2021ZNjdZNfekkaffde 1.2 1

151 TheNyffectsNofNLanguageNonNtheN‘enderNPatternsNofN’ighlyNSkilledNMigrationbNInternationalhTradeh
JournalZN2021ZNgiZNjdakl 0.5

150 usymmetricNreturnâ��volatilityNrelationNaroundNtheNclockbNReviewhofhFinancialhEconomicsZN2021ZNgmZNeklafdf 1.2 2

149 SentimentnNTheNbridgeNbetweenNfinancialNmarketsNandNmacroeconomybNJournalhofhEconomichBehaviorh
andhOrganizationZN2021ZNellZNeekkaeemd 1.6 2

148 yconomicNgrowthNandNhappinessNinNwhinanNuNvayesianNmultilevelNageaperiodacohortNanalysisNbasedN
onNtheNw‘SSNdataNfddiâ��fdeibNInternationalhReviewhofhEconomicshandhFinanceZN2021ZN 2.8 1

147 TheNzutureNofNtheNWorldN’ealthNOrganizationnNwhinaNandNtheNUnitedNStatesNSquareNOffbNHagueh
JournalhofhDiplomacyvhTheZN2020ZNeiZNifdaifm 0.9 1

146 QuantileNhedgeNratioNforNforwardNfreightNmarketbNTransportationhResearchvhParthE:hLogisticshandh
TransportationhReviewZN2020ZNeglZNedemge 9 2

145 vadNvolatilityNisNnotNalwaysNbadnNevidenceNfromNtheNcommodityNmarketsbNAppliedhEconomicsZN2020ZN
ifZNhglhahhdf 1.6 0

144 ynglishNlisteningZNspeakingZNandNearningsNamongNworkersNinNurbanNwhinabNEducationhEconomicsZN2020ZN
flZNfeeaffg 0.7 1

143 zinancialNdistressNpredictionNmodelnNTheNeffectsNofNcorporateNgovernanceNindicatorsbNJournalhofh
ForecastingZN2020ZNgmZNefglaefif 2.1 6

142 WordsNmatterNlifenNTheNeffectNofNlanguageNonNsuicideNbehaviorbNJournalhofhBehavioralhandh
ExperimentalhEconomicsZN2020ZNljZNedeigj 1.5 2
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141 OptimalNfuturesNhedgingNforNenergyNcommoditiesnNunNapplicationNofNtheN‘uSNmodelbNJournalhofh
FutureshMarketsZN2020ZNhdZNedmdaeedl 2.1 7

140 WhoseNtradesNmoveNstockNpricessNyvidenceNfromNtheNTaiwanNStockNyxchangebNInternationalhReviewh
ofhEconomicshandhFinanceZN2020ZNjjZNfiaid 2.8 4

139 WhoNaffectsNwhosNOilNpriceNagainstNtheNstockNreturnNofNoilarelatedNcompaniesnNyvidenceNfromNtheN
UbSbNandNwhinabNInternationalhReviewhofhEconomicshandhFinanceZN2020ZNjkZNliaedd 2.8 20

138 unalystNRecommendationsZN’erdingN–ntensityZNandNTradingNPerformanceXbNAsiawPacifichJournalhofh
FinancialhStudiesZN2020ZNhmZNkkfaldf 1.2 2

137 xynamicNexchangeNrateNdependencesnNTheNeffectNofNtheNUbSbawhinaNtradeNwarbNJournalhofh
InternationalhFinancialhMarketsvhInstitutionshandhMoneyZN2020ZNjlZNedefgl 3.6 13

136 TheNdeterminantsNofNinternationalNbranchNcampusesbNStudieshinhHigherhEducationZN2020ZNhiZNhifahjg 2.6 4

135 TheNpowerNtransitionNandNtheNUSNresponseNtoNwhinaâ��sNexpandedNsoftNpowerbNInternationalhRelationsh
ofhthehAsiawPacificZN2020ZNfdZNglgahed 0.9 2

134 vashareNdiscountNpuzzleNinNwhinanNaNrevisitNofNdualashareNfirmsbNReviewhofhManagerialhScienceZN2020ZN
ehZNedhkaedki 3.9

133 PortfolioNconcentrationNandNfundNmanagerNperformancebNReviewhofhFinancialhEconomicsZN2020ZNglZNhfgahie1.2 1

132 PriceNlimitNchangesZNorderNdecisionsZNandNstockNpriceNmovementsnNanNempiricalNanalysisNofNtheNTaiwanN
StockNyxchangebNReviewhofhQuantitativehFinancehandhAccountingZN2020ZNiiZNfgmafjl 1.7 1

131 PriceNlimitNchangesNandNmarketNqualityNinNtheNTaiwanNStockNyxchangebNPacificwBasinhFinancehJournalZN
2019ZNiiZNfgmafil 2.4 9

130 valticNxryN–ndexNandNironNoreNspotNmarketnNdynamicsNandNinteractionsbNAppliedhEconomicsZN2019ZNieZNgliiagljg1.6 7

129 QuantileNinformationNsharebNJournalhofhFutureshMarketsZN2019ZNgmZNglaii 2.1 4

128 –NwOMyN–NyQUuL–TYZN‘LOvuL–ZuT–ONZNuNxNwOUNTRYNR–SfinNuNwROSSawOUNTRYNuNuLYS–SbN
TechnologicalhandhEconomichDevelopmenthofhEconomyZN2019ZNfjZNgkmahdh 4.7 18

127 TheNcrossaborderNimpactsNofNwhinaâ��sNofficialNrateNshocksNonNstockNreturnsNofNwhineseNconceptsNsharesN
listedNonNUbSbNmarketbNInternationalhReviewhofhEconomicshandhFinanceZN2019ZNkjZNegdiaegdi 2.8

126 xoNcountryNriskNandNï‹�nancialNuncertaintyNmatterNforNenergyNcommodityNfuturessbNJournalhofhFuturesh
MarketsZN2019ZNgmZNgjjaglg 2.1 25

125 usymmetricNeffectsNofNculturalNinstitutesNonNtradeNandNforeignNdirectNinvestmentbNWorldhEconomyZN
2019ZNhfZNeifdaeiig 1.7 6

124 TradingNaggressivenessZNorderNexecutionNqualityZNandNstockNpriceNmovementsnNyvidenceNfromNtheN
TaiwanNstockNexchangebNJournalhofhInternationalhFinancialhMarketsvhInstitutionshandhMoneyZN2019ZNjdZNfgeafie3.6 3

(2019-2020)
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123 yffectsNofNwonfuciusN–nstitutesNonNwhinaUsNhigherNeducationNexportsnNyvidenceNfromNwhineseNPartnerN
UniversitiesbNInternationalhReviewhofhEconomicshandhFinanceZN2018ZNikZNeghaehg 2.8 7

122 xirectionalNpredictabilityNofNimpliedNvolatilitynNzromNcrudeNoilNtoNdevelopedNandNemergingNstockN
marketsbNFinancehResearchhLettersZN2018ZNfkZNjiakm 8.1 27

121 UnionNmembershipZNunionNcoverageNandNwageNdispersionNofNruralNmigrantsnNyvidenceNfromNSuzhouN
industrialNsectorbNChinahEconomichReviewZN2018ZNhmZNmjaeeg 3.9 12

120
’edgingNsystematicNriskNinNtheNcommodityNmarketNwithNaNregimeaswitchingNmultivariateNrotatedN
generalizedNautoregressiveNconditionalNheteroskedasticityNmodelbNJournalhofhFutureshMarketsZN2018ZN
glZNeiehaeigf

2.1 4

119 zearNLinkagesNvetweenNtheNUSNandNvR–wSNStockNMarketsnNuNzrequencyaxomainNwausalitybN
InternationalhJournalhofhthehEconomicshofhBusinessZN2018ZNfiZNhheahih 0.9 10

118 xoesNexchangeNrateNmanagementNaffectNtheNcausalityNbetweenNexchangeNratesNandNoilNpricessN
yvidenceNfromNoilaexportingNcountriesbNEnergyhEconomicsZN2018ZNkjZNgfiaghg 8.3 17

117
VolatilityNspilloversNamongNtheNUbSbNandNusianNstockNmarketsnNuNcomparisonNbetweenNtheNperiodsNofN
usianNcurrencyNcrisisNandNsubprimeNcreditNcrisisbNNorthhAmericanhJournalhofhEconomicshandhFinanceZN
2018ZNhjZNelkafde

2.5 21

116 SubjectiveNWellaveingNandN–ncomenNuNReayxaminationNofNSatiationNUsingNtheNRegressionNfiinkNModelN
WithNanNUnknownNThresholdbNJournalhofhAppliedhEconometricsZN2017ZNgfZNhjgahjm 2.2 5

115 wonfuciusN–nstitutesNandNzx–NflowsNfromNwhinaNtoNufricabNChinahEconomichReviewZN2017ZNhhZNfheafif 3.9 23

114 yconomicNimpactsNofNculturalNinstitutesbNQuarterlyhReviewhofhEconomicshandhFinanceZN2017ZNjhZNefafe 2.6 13

113 ProductionNandNhedgingNwithNoptimismNandNpessimismNunderNambiguitybNInternationalhReviewhofh
EconomicshandhFinanceZN2017ZNidZNeffaegi 2.8

112 wonfuciusN–nstituteâ��sNeffectsNonNinternationalNtravelNtoNwhinanNdoNculturalNdifferenceNorNinstitutionalN
qualityNmattersbNAppliedhEconomicsZN2017ZNhmZNgjjmagjlg 1.6 8

111 UncertaintyNandNliquidityNinNcorporateNbondNmarketbNAppliedhEconomicsZN2017ZNeaff 1.6 4

110 xoesNtheNwonfuciusN–nstituteNNetworkN–mpactNwulturalNxistancesNuNPanelNxataNunalysisNofN
wrossavorderNzlowsNinNandNoutNofNwhinabNAsianhEconomichJournalZN2017ZNgeZNfmmagfg 1.1 7

109 uNvivariateN’ighazrequencyavasedNVolatilityNModelNforNOptimalNzuturesN’edgingbNJournalhofhFuturesh
MarketsZN2017ZNgkZNmegamfm 2.1 8

108 wausalityNbetweenNoilNpricesNandNtheNstockNmarketNinNwhinanNTheNrelevanceNofNtheNreformedNoilN
productNpricingNmechanismbNInternationalhReviewhofhEconomicshandhFinanceZN2017ZNhlZNghahl 2.8 55

107 PriceNdiscoveryNinNtheNSTPNiddNindexNderivativesNmarketsbNInternationalhReviewhofhEconomicshandh
FinanceZN2016ZNhiZNhglahif 2.8 17

106 QuantileNystimationNofNOptimalN’edgeNRatiobNJournalhofhFutureshMarketsZN2016ZNgjZNemhafeh 2.1 7
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105 womparingNVaRNupproximationNMethodsNthatNUseNtheNzirstNzourNMomentsNasN–nputsbN
CommunicationshinhStatisticshParthB:hSimulationhandhComputationZN2016ZNhiZNhmeaidg 0.6 0

104 TheNeffectsNofNwhinaâ��sNsplitashareNreformNonNfirmsâ��NcapitalNstructureNchoicebNAppliedhEconomicsZN2016ZN
hlZNfigdafihm 1.6 14

103 ’umanNcapitalZNpoliticalNcapitalZNandNoffafarmNoccupationalNchoicesNinNruralNwhinabNInternationalh
ReviewhofhEconomicshandhFinanceZN2016ZNhfZNhefahff 2.8 7

102 ystimationNofNMarketN–nformationNSharesnNuNwomparisonbNJournalhofhFutureshMarketsZN2016ZNgjZNeedlaeefh2.1 8

101 OnNtheNjointNzourierâ��ySTuRNtestingNofNPPPbNAppliedhEconomicshLettersZN2016ZNfgZNmkmamlg 1 1

100 OptimalNmanagerialNhedgingNandNcontractingNwithNselfaesteemNconcernsbNInternationalhReviewhofh
EconomicshandhFinanceZN2015ZNgkZNgihagjk 2.8 2

99 yffectsNofNPassiveN–ntensityNonNuggregateNPriceNxynamicsbNFinancialhReviewZN2015ZNidZNgjgagme 1.3 2

98 ProductionNandNunticipatoryN’edgingNunderNTimea–nconsistentNPreferencesbNJournalhofhFuturesh
MarketsZN2015ZNgiZNmjeamli 2.1 4

97 yffectsNofNskewnessNandNkurtosisNonNproductionNandNhedgingNdecisionsnNaNskewedNtNdistributionN
approachbNEuropeanhJournalhofhFinanceZN2015ZNfeZNeegfaeehg 1.5 10

96 yvaluatingNtheNyffectivenessNofNzuturesN’edgingN2015ZNelmeaemdl 0

95 xoesNtheNwonfuciusNinstituteNimpactNinternationalNtravelNtoNwhinasNuNpanelNdataNanalysisbNAppliedh
EconomicsZN2014ZNhjZNemliaemmi 1.6 18

94 TimeainconsistentNinvestmentZNfinancialNconstraintsZNandNcashNflowNhedgingbNInternationalhReviewhofh
FinancialhAnalysisZN2014ZNgiZNkfakm 6.7 7

93 –sNthereNanNinverseNUashapedNrelationshipNbetweenNpayNandNperformancesbNNorthhAmericanhJournalh
ofhEconomicshandhFinanceZN2014ZNflZNghkagik 2.5 9

92 ulternativeNupproximationsNtoNValueautaRisknNuNwomparisonbNCommunicationshinhStatisticshParthB:h
SimulationhandhComputationZN2014ZNhgZNfffiaffhd 0.6 8

91 yxchangeatradedNfundsZNliquidityNandNvolatilitybNAppliedhFinancialhEconomicsZN2014ZNfhZNejekaejgd 39

90 PriceNxiscoveryNinN–nterrelatedNMarketsbNJournalhofhFutureshMarketsZN2014ZNghZNfdgafem 2.1 28

89 xeterminantsNofNtheNwonfuciusN–nstituteNestablishmentbNQuarterlyhReviewhofhEconomicshandhFinanceZN
2014ZNihZNhgkahhe 2.6 12

88 xynamicNxependenceNvetweenNLiquidityNandNtheNSTPNiddN–ndexNzuturesawashNvasisbNJournalhofh
FutureshMarketsZN2013ZNggZNgfkaghf 2.1 8

(2013-2016)
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87 zoreignNinvestorsNinNTaiwannNTheirNrolesNandNgovernmentNperspectivesbNBusinesshHorizonsZN2013ZNijZNkhmakij10.1 8

86 TheNeffectNofNwonfuciusN–nstitutesNonNUSNyxportsNtoNwhinanNuNstateNlevelNanalysisbNInternationalh
ReviewhofhEconomicshandhFinanceZN2013ZNfkZNijjaike 2.8 14

85 xynamicNandNusymmetricNxependencesNvetweenNwhineseNYuanNandNOtherNusiaaPacificNwurrenciesbN
JournalhofhFutureshMarketsZN2013ZNggZNjmjakfg 2.1 10

84 unNeconomicNanalysisNofNinstructionalNlanguagebNEducationhEconomicsZN2013ZNfeZNgldagme 0.7 1

83 wonfuciusNinstituteNeffectsNonNwhinaUsNtradeNandNzx–nN–snUtNitNdelightfulNwhenNfolksNafarNstudyN’anyusbN
InternationalhReviewhofhEconomicshandhFinanceZN2012ZNfeZNehkaeii 2.8 54

82 uNnoteNonNutilityabasedNfuturesNhedgingNperformanceNmeasurebNJournalhofhFutureshMarketsZN2012ZNgfZNmfamk2.1 1

81 uNnoteNonNtheNperformanceNofNregimeNswitchingNhedgeNstrategybNJournalhofhFutureshMarketsZN2012ZN
gfZNglmagmj 2.1 7

80 TheNeffectsNofNaNbranchNcampusbNEducationhEconomicsZN2012ZNfdZNgljahde 0.7 7

79 SyLywT–VyNuSYMMyTR–wNwuP–TuLNz–NuNw–N‘Nvy’uV–ORnNPRyzyRyNwyNTOWuRxSNyQU–TYN
z–NuNw–N‘bNAnnalshofhFinancialhEconomicsZN2012ZNdkZNefidddh 0.6 4

78 T’yNyzzywTSNOzNPR–wyNxYNuM–wSNONNOPT–MuLNzUTURySN’yx‘–N‘bNAnnalshofhFinancialhEconomicsZN
2012ZNdkZNefidddl 0.6 1

77 xemocracyZNforeignNdirectNinvestmentNandNnaturalNresourcesbNJournalhofhInternationalhEconomicsZN
2011ZNlhZNmmaeee 3.1 297

76 –nternationalNtradeZNforeignNdirectNinvestmentZNandNtransactionNcostsNinNlanguagesbNJournalhofh
SociowEconomicsZN2011ZNhdZNkgfakgi 40

75 ystimatingNoptimalNhedgeNrationNaNmultivariateNskewanormalNdistributionNapproachbNAppliedhFinancialh
EconomicsZN2010ZNfdZNjfkajgj 13

74 OptimalNdesignNforNstudyaabroadNscholarshipnNtheNeffectNofNpaybackNpolicybNEducationhEconomicsZN
2010ZNelZNemeafdi 0.7 1

73 unNincomeNtaxNwithholdingNmodelnNPervasivenessNofNoverpaymentbNJournalhofhPublichBudgetingvh
AccountinghandhFinancialhManagementZN2010ZNffZNgfiaghf 2.4

72 zinancialNassistanceNforNstudyNabroadNstudentsnNunNeconomicNanalysisbNInternationalhReviewhofh
EconomicshandhFinanceZN2010ZNemZNieiaiff 2.8

71 uNnoteNonNtheNrelationshipNbetweenNtheNvariabilityNofNtheNhedgeNratioNandNhedgingNperformancebN
JournalhofhFutureshMarketsZN2010ZNgdZNeeddaeedh 2.1 15

70 TimingNtheNvalueaatariskNhedgebNResearchhinhFinanceZN2009ZNgggaghe 0.2
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69 PRuwT–T–ONyRSUNwORNyRnNuNRemarkNonNâ��unNudvantageNofNtheNLinearNProbabilityNModelNoverNProbitN
orNLogitâ��bNOxfordhBulletinhofhEconomicshandhStatisticsZN2009ZNifZNffgaffi 2.5 3

68 uNnoteNonNtheNhedgingNeffectivenessNofN‘uRw’NmodelsbNInternationalhReviewhofhEconomicshandh
FinanceZN2009ZNelZNeedaeef 2.8 32

67 uNnewNinformationNshareNmeasurebNJournalhofhFutureshMarketsZN2009ZNfmZNgkkagmi 2.1 83

66 SexualNorientationNandNselfareportedNlyingbNReviewhofhEconomicshofhthehHouseholdZN2009ZNkZNlgaedh 2.6 9

65 vorderplexNmenuNevidenceNforNtheNlawNofNoneNpricenNaNconvergenceNapproachbNAppliedhEconomicsh
LettersZN2009ZNejZNekekaekfd 1 1

64 ’edgingNeffectivenessNcomparisonsnNuNnotebNInternationalhReviewhofhEconomicshandhFinanceZN2008ZN
ekZNgmeagmj 2.8 16

63 uNSurveyNofNymergingNxerivativesNMarketsbNEmerginghMarketshFinancehandhTradeZN2008ZNhhZNgmajm 3.5 33

62 usymmetricNeffectNofNbasisNonNdynamicNfuturesNhedgingnNympiricalNevidenceNfromNcommodityN
marketsbNJournalhofhBankinghandhFinanceZN2008ZNgfZNelkaeml 2.6 64

61 QualityNassuranceNprogramNandNbrainNdrainbNEducationhEconomicsZN2008ZNejZNimakg 0.7 1

60 yconomicNanalysisNofNtransnationalNeducationbNEducationhEconomicsZN2008ZNejZNehmaejj 0.7 16

59 W–LLNPULL–N‘NOUTNT’yNRU‘N’yLPsNUNwyRTu–NTYNuvOUTNzuNN–yNuNxNzRyxx–yUSNzyxyRuLN
‘UuRuNTyyNuNxNT’yNwOSTNOzNT’yNSUvS–xYbNAnnalshofhFinancialhEconomicsZN2008ZNdhZNdlidddf 0.6

58 OptimalNfuturesNheadingnNQuadraticNversusNexponentialNutilityNfunctionsbNJournalhofhFutureshMarketsZN
2008ZNflZNfdlafee 2.1 7

57 uNfurtherNnoteNonNtheNoptimalityNofNtheNOLSNhedgeNstrategybNJournalhofhFutureshMarketsZN2008ZNflZNgdlagee2.1 9

56 uNnoteNonNestimatingNtheNbenefitNofNaNcompositeNhedgebNJournalhofhFutureshMarketsZN2008ZNflZNkeeakej 2.1 8

55 unNempiricalNanalysisNofNtheNrelationshipNbetweenNhedgeNratioNandNhedgingNhorizonNusingNwaveletN
analysisbNJournalhofhFutureshMarketsZN2007ZNfkZNefkaeid 2.1 56

54 washNzlowNyffectsNofNtheNSaskatchewanNShortaTermN’ogNLoanNProgrambNCanadianhJournalhofh
AgriculturalhEconomicsZN2007ZNiiZNlgamj 10.8 1

53 TheNRoleNofNScholarshipsNinNStudyNubroadNProgramsbNEducationhEconomicsZN2007ZNeiZNfdgafeg 0.7 7

52 StatisticalNpropertiesNofNpostasampleNhedgingNeffectivenessbNInternationalhReviewhofhFinancialh
AnalysisZN2007ZNejZNfmgagdd 6.7 6

(2007-2009)
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51 uNnoteNonNbeneficialNemigrationbNInternationalhReviewhofhEconomicshandhFinanceZN2006ZNeiZNfjdafjf 2.8 6

50 ystimationNbiasNofNfuturesNhedgingNperformancenNuNnotebNJournalhofhFutureshMarketsZN2006ZNfjZNlgialhe 2.1 8

49 SpotafuturesNspreadZNtimeavaryingNcorrelationZNandNhedgingNwithNcurrencyNfuturesbNJournalhofhFuturesh
MarketsZN2006ZNfjZNedemaedgl 2.1 39

48 –nternationalNtendersNandNfuturesNhedgingbNManagerialhandhDecisionhEconomicsZN2006ZNfkZNilkaimh 1.1

47 vorderlessNyducationNandNxomesticNProgramsbNEducationhEconomicsZN2006ZNehZNfmkagdl 0.7 3

46 –nternationalNaccreditationNandNbrainNdrainnNuNsimpleNmodelbNEconomicshofhEducationhReviewZN2006ZN
fiZNggiaghd 1.9 7

45 OnNtheNoptimalNqualityNofNdomesticNhigherNeducationNprogramsbNEconomichModellingZN2006ZNfgZNfjiafki 3.4 3

44 SameasexNsexualNbehaviournNUSNfrequencyNestimatesNfromNsurveyNdataNwithNsimultaneousN
misreportingNandNnonaresponsebNAppliedhEconomicsZN2006ZNglZNkikakjm 1.6 39

43 ProvisionalNliquidationNofNfuturesNhedgeNprogramsbNEnergyhEconomicsZN2006ZNflZNfjjafkg 8.3 2

42 OnNRegressionNunalysisNwithNxataNwleaningNviaNTrimmingZNWinsorizationZNandNxichotomizationbN
CommunicationshinhStatisticshParthB:hSimulationhandhComputationZN2005ZNghZNlgmalhm 0.6 22

41 TheNuseNandNabuseNofNtheNhedgingNeffectivenessNmeasurebNInternationalhReviewhofhFinancialhAnalysisZN
2005ZNehZNfkkaflf 6.7 42

40 ystimatingNtheNoptimalNhedgeNratioNwithNfocusNinformationNcriterionbNJournalhofhFutureshMarketsZN
2005ZNfiZNedeeaedfh 2.1 10

39 uNnoteNonNtheNsuperiorityNofNtheNOLSNhedgeNratiobNJournalhofhFutureshMarketsZN2005ZNfiZNeefeaeefj 2.1 37

38 vrainNdrainNorNbrainNgainnNuNrevisitbNJournalhofhPopulationhEconomicsZN2005ZNelZNeigaejg 4.8 25

37 OnNtheNMinimumNandNMaximumNofNvivariateNLognormalNRandomNVariablesbNExtremesZN2005ZNlZNkmalg 0.7 5

36 –sNwoveredNwallN–nvestingNWisesnNyvaluatingNtheNStrategyNusingNRiskaudjustedNPerformanceN
MeasuresbNAdvancedhinhQuantitativehAnalysishofhFinancehandhAccountingZN2005ZNelkafdh 1

35
ReturnNuutocorrelationsNonN–ndividualNStocksNandNworrespondingNzuturesnNyvidenceNfromNuustralianZN
’ongNfiongZNandNUnitedNfiingdomNMarketsbNReviewhofhPacifichBasinhFinancialhMarketshandhPoliciesZN
2004ZNdkZNgmkahff

0.5 2

34 wointegrationNandNtheNoptimalNhedgeNrationNtheNgeneralNcasebNQuarterlyhReviewhofhEconomicshandh
FinanceZN2004ZNhhZNjihajil 2.6 21
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33 zirmalevelNreturnNdispersionNandNcorrelationNasymmetrynNchallengesNforNportfolioNdiversificationbN
AppliedhFinancialhEconomicsZN2004ZNehZNhhkahij 5

32 –sNwoveredNwallN–nvestingNWisesNyvaluatingNtheNStrategyNusingNRiskaudjustedNPerformanceNMeasuresbN
AdvancedhinhQuantitativehAnalysishofhFinancehandhAccountingZN2004ZNelkafdh

31 unNempiricalNexaminationNofNtheNeffectivenessNofNdollaracostNaveragingNusingNdownsideNriskN
performanceNmeasuresbNJournalhofhEconomicshandhFinanceZN2003ZNfkZNfeeaffg 0.8 11

30 TheNeffectNofNliquidityNconstraintsNonNfuturesNhedgingbNJournalhofhFutureshMarketsZN2003ZNfgZNjdgajeg 2.1 15

29 OptionsNexpirationNeffectsNandNtheNroleNofNindividualNshareNfuturesNcontractsbNJournalhofhFuturesh
MarketsZN2003ZNfgZNeedkaeeel 2.1 12

28 StructuralNchangeNandNleadalagNrelationshipNbetweenNtheNNikkeiNspotNindexNandNfuturesNpricenNaN
geneticNprogrammingNapproachbNQuantitativehFinanceZN2003ZNgZNegjaehh 1.6 13

27 xeliveryNriskNandNtheNhedgingNroleNofNoptionsbNJournalhofhFutureshMarketsZN2002ZNffZNggmagih 2.1 10

26 ’edgingNgasNbillsNwithNweatherNderivativesbNJournalhofhEconomicshandhFinanceZN2002ZNfjZNllaedd 0.8 15

25 SomeNRecentNxevelopmentsNinNzuturesN’edgingbNJournalhofhEconomichSurveysZN2002ZNejZNgikagmj 3.8 114

24 MultiperiodNStripN’edgingNofNzorwardNwommitmentsbNReviewhofhQuantitativehFinancehandhAccounting
ZN2002ZNelZNghiagil 1.7 3

23 MyuSUR–N‘NT’yNyzzywTNOzNSyXUuLNOR–yNTuT–ONNONN–NwOMynNyV–xyNwyNOzNx–SwR–M–NuT–ONsbN
ContemporaryhEconomichPolicyZN2002ZNfdZNgmhaheh 1 163

22 yvaluatingNtheNhedgingNperformanceNofNtheNconstantacorrelationN‘uRw’NmodelbNAppliedhFinancialh
EconomicsZN2002ZNefZNkmeakml 112

21 worporateNincomeNtaxNandNfuturesNhedgingbNJournalhofhEconomicshandhFinanceZN2001ZNfiZNgdlagei 0.8 1

20 uNNoteNonNLossNuversionNandNzuturesN’edgingbNJournalhofhFutureshMarketsZN2001ZNfeZNjleajmf 2.1 22

19 zuturesN’edgingNUnderNxisappointmentNuversionbNJournalhofhFutureshMarketsZN2001ZNfeZNedfmaedhf 2.1 7

18 MultiperiodNhedgingNinNtheNpresenceNofNstochasticNvolatilitybNInternationalhReviewhofhFinancialh
AnalysisZN2001ZNedZNgmiahdj 6.7 16

17 ’edgingNdownsideNriskNunderNasymmetricNtaxationbNJournalhofhFutureshMarketsZN2000ZNfdZNgjeagkh 2.1 7

16 xerivativeNtradingNbyNutilityNfirmsbNJournalhofhEconomicshandhFinanceZN2000ZNfhZNeaeh 0.8 2
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15 ’edgingNdownsideNriskNwithNfuturesNcontractsbNAppliedhFinancialhEconomicsZN2000ZNedZNejgaekd 56

14 UncertainNtaxNrulesNandNfuturesNhedgingbNManagerialhandhDecisionhEconomicsZN1999ZNfdZNhfmahgj 1.1 6

13 ’edgingNtimeavaryingNdownsideNriskbNJournalhofhFutureshMarketsZN1998ZNelZNkdiakff 2.1 64

12 TheNeffectsNofNcovariateNadjustmentNinNgeneralizedNlinearNmodelsbNCommunicationshinhStatisticshwh
TheoryhandhMethodsZN1998ZNfkZNejigaejki 0.5 11

11 zuturesNtradingNandNfuelNadjustmentNclausesbNJournalhofhRegulatoryhEconomicsZN1996ZNmZNeik 1.3 2

10 uNpropertyNofNcoefficientsNofNvariationNforNorderedNbivariateNloganormalNvariablesbNCommunicationsh
inhStatisticshwhTheoryhandhMethodsZN1996ZNfiZNemdgaemej 0.5 4

9 ystimatingNmultiperiodNhedgeNratiosNinNcointegratedNmarketsbNJournalhofhFutureshMarketsZN1993ZNegZNmdmamfd2.1 64

8 uNnoteNonNestimatingNregressionNcoefficientsNwithNmissingNdatabNEconometrichReviewsZN1992ZNeeZNeemaeff 1.1 3

7 uNnoteNonNconstructingNspotNpriceNindicesNtoNapproximateNfuturesNpricesbNJournalhofhFutureshMarketsZN
1992ZNefZNhhkahik 2.1 5

6 yffectsNofN’allyuNandNtheNfiingNSejongN–nstituteNonN–nternationalNTradeNandNServicesNinNfioreabN
InternationalhTradehJournalZeael 0.5 0

5 SomeNresultsNonNmultipleNregressionNanalysisNwithNdataNcleanedNbyNtrimmingNandNwinsorizationbN
CommunicationshinhStatisticshParthB:hSimulationhandhComputationZeal 0.6 0

4 Letâ��sNplayNticatacatoenNwonfuciusN–nstitutesNversusNumericanNwulturalNwentresbNEconomichandhPoliticalh
StudiesZeafj 2.8 0

3 NewsNcoverageNofNwonfuciusN–nstitutesNinNtheNpreaTrumpNerabNEconomichandhPoliticalhStudiesZeafd 2.8

2 zorecastingNvolatilitiesNofNoilNandNgasNassetsnNuNcomparisonNofN‘uSZN‘uRw’ZNandNy‘uRw’NmodelsbN
JournalhofhForecastingZ 2.1 3

1 –sNmaximumNdailyNreturnNaNlotterysNyvidenceNfromNmonthlyNrevenueNannouncementsbNReviewhofh
QuantitativehFinancehandhAccountingZe 1.7
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