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i Paper IF Citations

75 UnderstandingNEconomicNInstabilityNduringNtheNPandemicqNxNFactorNModelNxpproachdNContributionsi
ToiEconomiciAnalysisbN2022bNhpmbNgcll 0

74 xNMatrixcVariateNModelNforNNetworksdNFrontiersiiniArtificialiIntelligencebN2021bNkbNmnkgmm 3 1

73 WhatNmakesNaNtweetNbeNretweetedvNxNyayesianNtrigramNanalysisNofNtweetNpropagationNduringNtheN
hfglNzolombianNpoliticalNcampaigndNJournaliofiInformationiSciencebN2021bNknbNhpncifl 2 3

72 OnNtheNroleNofNdependenceNinNstickyNpriceNandNstickyNinformationNPhillipsNcurveqNModellingNandN
forecastingdNEconomiciModellingbN2021bNgflmkk 3.4

71 xNframeworkNforNinformationNsynthesisNintoNsentimentNindicatorsNusingNtextNminingNmethodsdN
CommunicationsiiniStatisticsiyiTheoryiandiMethodsbN2020bNgcgp 0.5

70 MultilayerNnetworkNanalysisNofNoilNlinkagesdNEconometricsiJournalbN2020bNhibNhmpchpm 2.4 3

69 HierarchicalNSpeciesNSamplingNModelsdNBayesianiAnalysisbN2020bNglbN 2.3 9

68 –ensityNForecastingdNAdvancediStudiesiiniTheoreticaliandiAppliediEconometricsbN2020bNkmlckpk 0.5 1

67 xNStochasticNVolatilityNModelNWithNRealizedNMeasuresNforNOptionNPricingdNJournaliofiBusinessiandi
EconomiciStatisticsbN2020bNiobNolmcong 3.8 5

66 xNyayesianNtimeNvaryingNapproachNtoNriskNneutralNdensityNestimationdNJournaliofitheiRoyaliStatisticali
SocietyiSeriesiA:iStatisticsiiniSocietybN2019bNgohbNgmlcgpl 2.1 1

65 yayesianNnonparametricNsparseNVxRNmodelsdNJournaliofiEconometricsbN2019bNhghbNpncggl 2.6 20

64 zontagionNdynamicsNonNfinancialNnetworksNYN2019bNmicpo

63 StructuralNchangesNinNlargeNeconomicNdatasetsqNxNnonparametricNhomogeneityNtestdNEconomicsi
LettersbN2019bNgnmbNllclp 1.3 2

62 ModelingNsystemicNriskNwithNMarkovNSwitchingNGraphicalNSURNmodelsdNJournaliofiEconometricsbN2019bN
hgfbNlocnk 2.6 16

61 xNyayesianNMarkovcSwitchingNzorrelationNModelNforNzontagionNxnalysisNonNExchangeNRateNMarketsdN
JournaliofiBusinessiandiEconomiciStatisticsbN2018bNimbNgfgcggk 3.8 15

60 RelatingNgroupNsizeNandNpostingNactivityNofNanNonlineNcommunityNofNfinancialNinvestorsqNRegularitiesN
andNseasonalNpatternsdNPhysicaiA:iStatisticaliMechanicsiandiItsiApplicationsbN2018bNkpibNklockmm 3.3 2

59 yayesianNNonparametricNzalibrationNandNzombinationNofNPredictiveN–istributionsdNJournaliofithei
AmericaniStatisticaliAssociationbN2018bNggibNmnlcmol 2.8 23
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58 MarkovNswitchingNGxRzHNmodelsNforNyayesianNhedgingNonNenergyNfuturesNmarketsdNEnergyi
EconomicsbN2018bNnfbNlklclmh 8.3 27

57 –isagreementNinNSignedNFinancialNNetworksN2018bNgipcgkh

56 yayesianNTensorNRegressionNModelsN2018bNgkpcgli

55 xdaptiveNindependentNstickyNMzMzNalgorithmsdNEurasipiJournalioniAdvancesiiniSignaliProcessingbN
2018bNhfgobN 1.9 9

54 yayesianNNonparametricNSparseNVectorNxutoregressiveNModelsN2018bNgllcgmf

53 yayesianNTensorNyinaryNRegressionN2018bNgkicgkn

52 UncertaintyNthroughNtheNlensesNofNaNmixedcfrequencyNyayesianNpanelNMarkovcswitchingNmodeldN
AnnalsiofiAppliediStatisticsbN2018bNghbN 2.1 7

51 EfficientNGibbsNsamplingNforNMarkovNswitchingNGxRzHNmodelsdNComputationaliStatisticsiandiDatai
AnalysisbN2016bNgffbNincln 1.6 16

50 ResilienceNofNanNonlineNfinancialNcommunityNtoNmarketNuncertaintyNshocksNduringNtheNrecentN
financialNcrisisdNJournaliofiComputationaliSciencebN2016bNgmbNgpfcgpp 3.4 4

49 xnNentropycbasedNearlyNwarningNindicatorNforNsystemicNriskdNJournaliofiInternationaliFinanciali
MarketswiInstitutionsiandiMoneybN2016bNklbNkhclp 3.6 30

48 InterconnectionsNyetweenNEurozoneNandNUSNyoomsNandNyustsNUsingNaNyayesianNPanelN
MarkovcSwitchingNVxRNModeldNJournaliofiAppliediEconometricsbN2016bNigbNgilhcginf 2.2 22

47 yayesianNGraphicalNModelsNforNSTructuralNVectorNxutoregressiveNProcessesdNJournaliofiAppliedi
EconometricsbN2016bNigbNilnciom 2.2 85

46 SparseNGraphicalNVectorNxutoregressionqNxNyayesianNxpproachdNAnnalsiofiEconomicsiandiStatisticsbN
2016bNiii 1.6 19

45 EmbarrassinglyNparallelNsequentialNMarkovcchainNMonteNzarloNforNlargeNsetsNofNtimeNseriesdNStatisticsi
andiItsiInterfacebN2016bNpbNkpnclfo 0.4 2

44 zomputationalNzomplexityNandNParallelizationNinNyayesianNEconometricNxnalysisdNEconometricsbN
2016bNkbNp 1.2 1

43 yayesianNzalibrationNofNGeneralizedNPoolsNofNPredictiveN–istributionsdNEconometricsbN2016bNkbNgn 1.2 8

42 StickyNproposalNdensitiesNforNadaptiveNMzMzNmethodsN2016bN 3

41 xNyayesianNyetaNMarkovNRandomNFieldNzalibrationNofNtheNTermNStructureNofNImpliedNRiskNNeutralN
–ensitiesdNBayesianiAnalysisbN2015bNgfbN 2.3 8
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40 yayesianNNonparametricNzalibrationNandNzombinationNofNPredictiveN–istributionsdNSSRNiElectronici
JournalbN2015bN 1 1

39 xnNEntropycyasedNEarlyNWarningNIndicatorNforNSystemicNRiskdNSSRNiElectroniciJournalbN2015bN 1 1

38 –ecryptingNFinancialNMarketsNthroughNEcJointNxttentionNEffortsqNOncLineNxdaptiveNNetworksNofN
InvestorsNinNPeriodsNofNMarketNUncertaintydNPLoSiONEbN2015bNgfbNefgiingh 3.7 6

37 ParallelNSequentialNMonteNzarloNforNEfficientN–ensityNzombinationqNThe–ezoMxTLxyToolboxdN
JournaliofiStatisticaliSoftwarebN2015bNmobN 7.3 6

36 SovereignNRiskNandNzontagionNEffectsNinNtheNEurozoneqNxNyayesianNStochasticNzorrelationNModeldN
StudiesiiniClassificationwiDataiAnalysiswiandiKnowledgeiOrganizationbN2015bNhncik 0.2

35 zommentNonNxrticleNbyNWindleNandNzarvalhodNBayesianiAnalysisbN2014bNpbN 2.3 1

34 ModelingNzontagionNandNSystemicNRiskdNSSRNiElectroniciJournalbN2014bN 1 7

33 yetacproductNdependentNPitmanâ��YorNprocessesNforNyayesianNinferencedNJournaliofiEconometricsbN
2014bNgofbNkpcnh 2.6 29

32 TimecvaryingNcombinationsNofNpredictiveNdensitiesNusingNnonlinearNfilteringdNJournaliofiEconometricsbN
2013bNgnnbNhgichih 2.6 65

31 RiskNmanagementNofNriskNunderNtheNyaselNxccordqNxNyayesianNapproachNtoNforecastingNValuecatcRiskN
ofNVIXNfuturesdNMathematicsiandiComputersiiniSimulationbN2013bNpkbNgoichfk 3.3 7

30 InteractingNmultipleNtryNalgorithmsNwithNdifferentNproposalNdistributionsdNStatisticsiandiComputingbN
2013bNhibNgolchff 1.8 30

29 yeingNonNtheNfieldNwhenNtheNgameNisNstillNunderNwaydNTheNfinancialNpressNandNstockNmarketsNinNtimesN
ofNcrisisdNPLoSiONEbN2013bNobNemnnhg 3.7 14

28 yayesianNModelNSelectionNforNyetaNxutoregressiveNProcessesdNBayesianiAnalysisbN2012bNnbN 2.3 15

27 zombinationNschemesNforNturningNpointNpredictionsdNQuarterlyiReviewiofiEconomicsiandiFinancebN
2012bNlhbNkfhckgh 2.6 19

26 yetaNxutoregressiveNTransitionNMarkovcSwitchingNModelsNforNyusinessNzycleNxnalysisdNStudiesiini
NonlineariDynamicsiandiEconometricsbN2011bNglbN 0.7 4

25 IdentifyingNbusinessNcycleNturningNpointsNwithNsequentialNMonteNzarloNmethodsqNanNonlineNandN
realctimeNapplicationNtoNtheNEuroNareadNJournaliofiForecastingbN2010bNhpbNgklcgmn 2.1 14

24 OnlineNdataNprocessingqNzomparisonNofNyayesianNregularizedNparticleNfiltersdNElectroniciJournaliofi
StatisticsbN2009bNibN 1.2 15

23 ItalianNEquityNFundsqNEfficiencyNandNPerformanceNPersistencedNSSRNiElectroniciJournalbN2008bN 1 2
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22 yusinessNzycleNandNStockNMarketNVolatilityqNxreNTheyNRelatedvdNSSRNiElectroniciJournalbN2007bN 1 4

21 StochasticNoptimizationNforNallocationNproblemsNwithNshortfallNriskNconstraintsdNAppliediStochastici
ModelsiiniBusinessiandiIndustrybN2007bNhibNhknchng 1.1 3

20 RelativeNbenchmarkNratingNandNpersistenceNanalysisqNEvidenceNfromNItalianNequityNfundsdNEuropeani
JournaliofiFinancebN2005bNggbNhpncifo 1.5 12

19 yayesianNInferenceNforNGeneralisedNMarkovNSwitchingNStochasticNVolatilityNModelsdNSSRNiElectronici
JournalbN2004bN 1 4

18 InvestmentNStylesNinNtheNEuropeanNEquityNMarketdNStudiesiiniComputationaliFinancebN2000bNmgcoo

17 yayesianN–ynamicNTensorNRegressiondNJournaliofiBusinessiandiEconomiciStatisticsbgcif 3.8

16 yayesianNInferenceNonN–ynamicNModelsNwithNLatentNFactorsdNSSRNiElectroniciJournalb 1 3

15 zombiningNPredictiveN–ensitiesNUsingNyayesianNFilteringNwithNxpplicationsNtoNUSNEconomicsN–atadN
SSRNiElectroniciJournalb 1 4

14 yayesianNzombinationsNofNStockNPriceNPredictionsNwithNanNxpplicationNtoNtheNxmsterdamNExchangeN
IndexdNSSRNiElectroniciJournalb 1 3

13 zombiningNPredictiveN–ensitiesNUsingNNonlinearNFilteringNwithNxpplicationsNtoNUSNEconomicsN–atadN
SSRNiElectroniciJournalb 1 3

12 FinancialNPressNandNStockNMarketsNinNTimesNofNzrisisdNSSRNiElectroniciJournalb 1 3

11 EfficientNGibbsNSamplingNforNMarkovNSwitchingNGxRzHNModelsdNSSRNiElectroniciJournalb 1 1

10 ParallelNSequentialNMonteNzarloNforNEfficientN–ensityNzombinationqNTheN–ecoNMatlabNToolboxdNSSRNi
ElectroniciJournalb 1 1

9 xdaptiveNStickyNGeneralizedNMetropolisdNSSRNiElectroniciJournalb 1 1

8 InteractionsNbetweenNEurozoneNandNUSNyoomsNandNyustsqNxNyayesianNPanelNMarkovcSwitchingNVxRN
ModeldNSSRNiElectroniciJournalb 1 4

7 yayesianNNonparametricNzalibrationNandNzombinationNofNPredictiveN–istributionsdNSSRNiElectronici
Journalb 1 1

6 –ynamicNPredictiveN–ensityNzombinationsNforNLargeN–ataNSetsNinNEconomicsNandNFinancedNSSRNi
ElectroniciJournalb 1 1

5 ItalianNEquityNFundsqNEfficiencyNandNPerformanceNPersistencedNSSRNiElectroniciJournalb 1 4
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4 yayesianNNonparametricNSparseNSeeminglyNUnrelatedNRegressionNModelNWSURXdNSSRNiElectronici
Journalb 1 1

3 yayesianN–ynamicNTensorNRegressiondNSSRNiElectroniciJournalb 1 5

2 yayesianNInferenceNforNMixturesNofNStableN–istributionsdNSSRNiElectroniciJournalb 1 5

1 TimecVaryingNzombinationsNofNPredictiveN–ensitiesNUsingNNonlinearNFilteringdNSSRNiElectronici
Journalb 1 5
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