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j Paper IF Citations

256 ThirtyKyearsKofKherdKbehaviorKinKfinancialKmarketskKrKbibliometricKanalysisYKResearcheineInternationale
BusinesseandeFinanceWK2022WKfjWKbabfag 4.8 5

255
WhichKwactorsKuetermineKt—cKvmissionsKinKthinapKTradeK—pennessWKwinancialKuevelopmentWKtoalK
tonsumptionWKvconomicKxrowthKorKUrbanizationkKüuantileKxrangerKtausalityKTestYKEnergiesWK2022WK
bfWKcefa

3.1 1

254 rKmentalKaccountXbasedKportfolioKselectionKmodelKwithKanKapplicationKforKdataKwithKsmallerK
dimensionsYKComputerseandeOperationseResearchWK2022WKbafiab 4.6 0

253 vxploringKdependenceKstructuresKamongKvuropeanKelectricityKmarketskKStaticKandKdynamicK
copulaXxrRtyKandKdynamicKstateXspaceKapproachesYKEnergyeReportsWK2022WKiWKdichXdieg 4.6 1

252 WhatK”akesKx—XJv’KxoKinKzndonesiapKTheKznfluencesKofKSocialK”ediaK”arketingKrctivitiesKonK
PurchaseKzntentionYKJournaleofeTheoreticaleandeAppliedeElectroniceCommerceeResearchWK2022WKbhWKijXbad 4.1 5

251
yabitâ��uoesKztK”atterpKsringingKyabitKandKvmotionKintoKtheKuevelopmentKofKtonsumerâ��sKwoodK
WasteKReductionKsehaviorKwithKtheK“ensKofKtheKTheoryKofKznterpersonalKsehaviorYKInternationale
JournaleofeEnvironmentaleResearcheandePubliceHealthWK2022WKbjWKgdbc

4.6 0

250 vmpiricalKStudyKonKt—cKvmissionsWKwinancialKuevelopmentKandKvconomicKxrowthKofKtheKsRztSK
tountriesYKEnergiesWK2021WKbeWKhdeb 3.1 1

249
rntecedentsKofKtonsumerKwoodKWasteKReductionKsehaviorkKPsychologicalKandKwinancialKtoncernsK
throughKtheK“ensKofKtheKTheoryKofKznterpersonalKsehaviorYKInternationaleJournaleofeEnvironmentale
ResearcheandePubliceHealthWK2021WKbiWK

4.6 1

248 SpectrallyXtorrectedKvstimationKforKyighXuimensionalK”arkowitzK”eanXVarianceK—ptimizationYK
EconometricseandeStatisticsWK2021WK 0.8 1

247 TheKinvigoratingKinfluenceKofKrelationshipKmarketingKonKpurchaseKintentionKinKfineKartsKsectorYK
AsiarPacificeJournaleofeBusinesseAdministrationWK2021WKaheadXofXprintWK 2.1 1

246 rK–oteKonKworecastingKtheKyistoricalKRealizedKVarianceKofK—ilXPriceK”ovementskKTheKRoleKofK
xoldXtoXSilverKandKxoldXtoXPlatinumKPriceKRatiosYKEnergiesWK2021WKbeWKghhf 3.1 2

245 —ptimalKcombinationsKofKfactorsKinfluencingKtheKsustainabilityKofKTaiwaneseKfirmsYKInternationale
JournaleofeEmergingeMarketsWK2021WKbgWKjajXjci 2.3 5

244 zsKsitcoinKaKbetterKportfolioKdiversifierKthanKgoldpKrKcopulaKandKsectoralKanalysisKforKthinaYK
InternationaleRevieweofeFinancialeAnalysisWK2021WKheWKbabghe 6.7 14

243
znvestigatingKtheKtausalKRelationshipsKamongKtarbonKvmissionsWKvconomicKxrowthWKandK“ifeK
vxpectancyKinKTurkeykKvvidenceKfromKTimeKandKwrequencyKuomainKtausalityKTechniquesYK
SustainabilityWK2021WKbdWKcjce

3.6 6

242 sankKtapitalKsufferKandKvconomicKxrowthkK–ewKznsightsKfromKtheKUSKsankingKSectorYKJournaleofe
RiskeandeFinancialeManagementWK2021WKbeWKbec 2.4 5

241 uynamicK–etworkKrnalysisKofKt—VzuXbjKwithKaK“atentKPandemicKSpaceK”odelYKInternationaleJournale
ofeEnvironmentaleResearcheandePubliceHealthWK2021WKbiWK 4.6 3

240 SustainabilityKofKvnergyXznducedKxrowthK–exusKinKsrazilkKuoKtarbonKvmissionsKandKUrbanizationK
”atterpYKSustainabilityWK2021WKbdWKedhb 3.6 31
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239 SustainabilityKofKxlobalKvconomicKPolicyKandKStockK”arketKReturnsKinKzndonesiaYKSustainabilityWK2021
WKbdWKfecc 3.6 1

238 yowKWellKuoesKaKSequentialK”inimalK—ptimizationK”odelKPerformKinKPredictingK”edicineKPricesKforK
ProcurementKSystempYKInternationaleJournaleofeEnvironmentaleResearcheandePubliceHealthWK2021WKbiWK 4.6 1

237 SustainabilityKofKyouseholdKwoodKWasteKReductionkKrKwreshKznsightKonKYouthRsKvmotionalKandK
tognitiveKsehaviorsYKInternationaleJournaleofeEnvironmentaleResearcheandePubliceHealthWK2021WKbiWK 4.6 4

236 uoKJumpsK”atterKinKsothKvquityK”arketKReturnsKandKzntegratedKVolatilitykKrKtomparisonKofKrsianK
uevelopedKandKvmergingK”arketsYKEconomiesWK2021WKjWKjc 2 1

235 uynamicsKofKwundingK“iquidityKandKRiskXTakingkKvvidenceKfromKtommercialKsanksYKJournaleofeRiske
andeFinancialeManagementWK2021WKbeWKcib 2.4 1

234
TyvKz”PrtTK—wKtrPzTr“KSTRUtTURvKr–uK—W–vRSyzPK—–KTyvKPvRw—R”r–tvK—wKSTrTvK
v–TvRPRzSvSKrwTvRKvüUzTzZrTz—–kKvVzuv–tvKwR—”KVzvT–r”YKAnnalseofeFinancialeEconomicsWK
2021WKbgWKcbfaaah

0.6 1

233
uoKStateK—wnershipKandKsusinessKvnvironmentKvxplainKtorporateKtashKyoldingspKvmpiricalK
vvidenceKfromKanKvmergingKtountryYKAsianeAcademyeofeManagementeJournaleofeAccountingeande
FinanceWK2021WKbhWKbXdd

0.2 1

232 wactorsKurivingK—pennessKinKthinaKTradekKtorruptionWKvxchangeKRateKVolatilityWKandK”acroK
ueterminantsYKRevieweofePacificeBasineFinancialeMarketseandePoliciesWK2021WKceWKcbfaabg 0.5 1

231 vditorialKstatementKandKresearchKideasKforKbehavioralKfinancialKeconomicsKinKtheKemergingKmarketYK
InternationaleJournaleofeEmergingeMarketsWK2021WKbgWKjegXjfb 2.3 3

230 ProductionKtheoryKunderKpriceKuncertaintyKforKfirmsKwithKdisappointmentKaversionYKInternationale
JournaleofeProductioneResearchWK2021WKfjWKcdjcXceaf 7.8 8

229 uoKlumpXsumKinvestingKstrategiesKreallyKoutperformKdollarXcostKaveragingKstrategiespYKStudieseine
EconomicseandeFinanceWK2021WKdiWKghfXgjb 1.3 3

228 SustainabilityKofKtheK”oderatingKRoleKofKwinancialKuevelopmentKinKtheKueterminantsKofK
vnvironmentalKuegradationkKvvidenceKfromKTurkeyYKSustainabilityWK2021WKbdWKbiee 3.6 55

227 TheKmaximumXreturnXandXminimumXvolatilityKeffectkKevidenceKfromKchoosingKriskyKandKrisklessK
assetsKtoKformKaKportfolioYKRiskeManagementWK2021WKcdWKjhXbcc 2.5 2

226 SpuriousKRelationshipsKforK–earlyK–onXStationaryKSeriesYKJournaleofeRiskeandeFinancialeManagementWK
2021WKbeWKdgg 2.4 2

225 ueterminantsKofKtheKpossibilitiesKbyKinvestorsâ��KriskXtakingkKvmpiricalKevidenceKfromKVietnamYKCogente
EconomicseandeFinanceWK2021WKjWKbjbhbag 1.4

224 sirdsKofKaKweatherKwlockingKTogetherkKSustainabilityKofKTaxKrggressivenessKofKSharedKuirectorsKfromK
toerciveKzsomorphismYKSustainabilityWK2021WKbdWKbeafc 3.6 0

223 xenerationKYâ��sKSustainableKPurchasingKzntentionKofKxreenKPersonalKtareKProductsYKSustainabilityWK
2021WKbdWKbddif 3.6 2

222 touldK”ergersKsecomeK”oreKSustainablepKrKStudyKofKtheKStockKvxchangeK”ergersKofK–rSurüKandK
—”XYKSustainabilityWK2020WKbcWKifib 3.6 1

(2020-2021)
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221 SustainabilityKofKsothKPeckingK—rderKandKTradeX—ffKTheoriesKinKthineseK”anufacturingKwirmsYK
SustainabilityWK2020WKbcWKdiid 3.6 7

220 uoesKherdingKbehaviorKexistKinKtheK”ongolianKstockKmarketpYKPacificrBasineFinanceeJournalWK2020WKgcWKbabdfc2.4 5

219 uoK—ilKPriceKShocksKandK—therKwactorsKtreateKsiggerKzmpactsKonKzslamicKsanksKthanKtonventionalK
sankspYKEnergiesWK2020WKbdWKdbag 3.1 2

218 ReviewKonKvfficiencyKandKrnomaliesKinKStockK”arketsYKEconomiesWK2020WKiWKca 2 8

217 ”odelingKtoX”ovementKamongKuifferentKrgriculturalKtommodityK”arketskKrKtopulaXxrRtyK
rpproachYKSustainabilityWK2020WKbcWKdjd 3.6 17

216 StateK—wnershipKandKRiskXTakingKsehaviorkKrnKvmpiricalKrpproachKtoKxetKsetterKProfitabilityWK
znvestmentWKandKTradingKStrategiesKforK“istedKtorporatesKinKVietnamYKEconomiesWK2020WKiWKeg 2 4

215 “inearKandKnonlinearKgrowthKdeterminantskKTheKcaseKofK”ongoliaKandKitsKconnectionKtoKthinaYK
EmergingeMarketseReviewWK2020WKedWKbaagjd 3.1 5

214 SimultaneousKrdaptationKofKryPKandKwuzzyKryPKtoKvvaluateK—utsourcingKServiceKinKvastKandK
SoutheastKrsiaYKJournaleofeTestingeandeEvaluationWK2020WKeiWKcabhaeca 1 3

213 Wv“wrRvKxrz–SKwR—”K”rtR—Xyvuxz–xYKAnnalseofeFinancialeEconomicsWK2020WKbfWKcafaaaj 0.6

212 –ewKdevelopmentKonKtheKthirdXorderKstochasticKdominanceKforKriskXaverseKandKriskXseekingK
investorsKwithKapplicationKinKriskKmanagementYKRiskeManagementWK2020WKccWKbaiXbdc 2.5 8

211
rnKvmpiricalKrnalysisKofKtheKVolatilityKSpilloverKvffectKbetweenKWorldX“eadingKandKtheKrsianKStockK
”arketskKzmplicationsKforKPortfolioK”anagementYKJournaleofeRiskeandeFinancialeManagementWK2020WK
bdWKccg

2.4 3

210 rreKzslamicKstocksKimmuneKfromKfinancialKcrisespKvvidenceKfromKcontagionKtestsYKInternationale
RevieweofeEconomicseandeFinanceWK2020WK 2.8 4

209 ReviewKonKbehavioralKeconomicsKandKbehavioralKfinanceYKStudieseineEconomicseandeFinanceWK2020WKdhWKgcfXghc1.3 3

208 ReturnKandKVolatilityKTransmissionKbetweenKWorldX“eadingKandK“atinKrmericanKStockK”arketskK
PortfolioKzmplicationsYKJournaleofeRiskeandeFinancialeManagementWK2020WKbdWKbei 2.4 10

207 SustainabilityKofKxreenKTourismKamongKznternationalKTouristsKandKztsKznfluenceKonKtheKrchievementK
ofKxreenKvnvironmentkKvvidenceKfromK–orthKtyprusYKSustainabilityWK2020WKbcWKfgji 3.6 17

206 TheKSustainabilityKofKvnergyKSubstitutionKinKtheKthineseKvlectricKPowerKSectorYKSustainabilityWK2020WK
bcWKfegd 3.6 2

205 ReturnKandKVolatilityKTransmissionsKbetweenK”etalsKandKStockskKrKStudyKofKtheKvmergingKrsianK
”arketsKbyKUsingKtheKVrRXrxrRtyKrpproachYKAsiarPacificeJournaleofeOperationaleResearchWK2020WKcaeaaca0.8 4

204 zmplicationsKofK—ilKPriceKwluctuationsKforKTourismKReceiptskKTheKtaseKofK—ilKvxportingKtountriesYK
EnergiesWK2020WKbdWKedej 3.1 3
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203 TheKseasonalityKofKgoldKpricesKinKthinaKdoesKtheKriskXaversionKlevelKmatterpYKAccountingeandeFinanceWK
2020WKgaWKcgbhXcgge 1.9 6

202 SourcesKofKinequalityKinKtheKPhilippineskKznsightsKfromKstochasticKdominanceKtestsKforKrichnessKandK
poornessYKWorldeEconomyWK2020WKedWKcgfaXcghd 1.7 4

201 TheKroleKofKhousingKsentimentKinKforecastingKUYSYKhomeKsalesKgrowthkKevidenceKfromKaKsayesianK
compressedKvectorKautoregressiveKmodelYKEconomiceResearchrEkonomskaeIstrazivanjaWK2019WKdcWKcffeXcfgh2.5 11

200 PointKandKdensityKforecastsKofKoilKreturnskKTheKroleKofKgeopoliticalKrisksYKResourcesePolicyWK2019WKgcWKfiaXfih7.2 46

199 ”acroeconomicKShocksKandKthangingKuynamicsKofKtheKUYSYKRvzTsKSectorYKSustainabilityWK2019WKbbWKchhg 3.6 11

198 TheKzmpactKofK”arketKtonditionKandKPolicyKthangeKonKtheKSustainabilityKofKzntraXzndustryK
znformationKuiffusionKinKthinaYKSustainabilityWK2019WKbbWKbadh 3.6 1

197 rKtrendKstudyKonKtheKimpactKofKsocialKmediaKinKdecisionKmakingYKInternationaleJournaleofeDataeande
NetworkeScienceWK2019WKcabXccc 1.2 8

196 ueterminingKuistributionKforKtheKüuotientsKofKuependentKandKzndependentKRandomKVariablesKbyK
UsingKtopulasYKJournaleofeRiskeandeFinancialeManagementWK2019WKbcWKec 2.4 10

195 ueterminingKuistributionKforKtheKProductKofKRandomKVariablesKbyKUsingKtopulasYKRisksWK2019WKhWKcd 1.6 15

194 vquityKReturnKuispersionKandKStockK”arketKVolatilitykKvvidenceKfromK”ultivariateK“inearKandK
–onlinearKtausalityKTestsYKSustainabilityWK2019WKbbWKdfb 3.6 14

193 warinelliKandKTibilettiKratioKandKstochasticKdominanceYKRiskeManagementWK2019WKcbWKcabXcbd 2.5 11

192 uoKbothKdemandXfollowingKandKsupplyXleadingKtheoriesKholdKtrueKinKdevelopingKcountriespYKPhysicae
A:eStatisticaleMechanicseandeItseApplicationsWK2019WKfbdWKfdgXffe 3.3 9

191 TheKimpactKofKtheKglobalKfinancialKcrisisKonKtheKefficiencyKandKperformanceKofK“atinKrmericanKstockK
marketsYKEstudioseDeeEconomiaWK2019WKegWKfXda 1.1 8

190 TheKThreeK”usketeersKRelationshipsKbetweenKyongK’ongWKShanghaiKandKShenzhenKseforeKandK
rfterKShanghaiâ��yongK’ongKStockKtonnectYKSustainabilityWK2019WKbbWKdief 3.6 9

189
”odellingKvconomicKxrowthWKtarbonKvmissionsWKandKwossilKwuelKtonsumptionKinKthinakK
tointegrationKandK”ultivariateKtausalityYKInternationaleJournaleofeEnvironmentaleResearcheandePublice
HealthWK2019WKbgWK

4.6 12

188 tomparisonKofKtheKproductionKbehaviorKofKregretXaverseKandKpurelyKriskXaverseKfirmsYKEstudioseDee
EconomiaWK2019WKegWKbfhXbgb 1.1 4

187 ”eanâ��varianceWKmeanâ��VaRWKandKmeanâ��tVaRKmodelsKforKportfolioKselectionKwithKbackgroundKriskYK
RiskeManagementWK2019WKcbWKhdXji 2.5 23

186 —rganizationalKtlimateKandKWorkKStylekKTheK”issingK“inksKforKSustainabilityKofK“eadershipKandK
SatisfiedKvmployeesYKSustainabilityWK2019WKbbWKbcf 3.6 19

(2019-2020)
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185 uoesKtheKShariâ��ahKscreeningKimpactKtheKgoldXstockKnexuspKrKsectorialKanalysisYKResourcesePolicyWK
2019WKgbWKgbhXgcg 7.2 8

184 uiversificationKversusKoptimalitykKisKthereKreallyKaKdiversificationKpuzzlepYKAppliedeEconomicsWK2018WK
faWKeghbXegjd 1.6 5

183 tanKaKuisinflationaryKPolicyKyaveKaKuifferentialKzmpactKonKSectoralK—utputpKrK“ookKatKSacrificeK
RatiosKinK—vtuKandK–onX—vtuKtountriesK2018WKbcWKbdiXbha 4

182 TheoryKandKapplicationKofKanKeconomicKperformanceKmeasureKofKriskYKInternationaleRevieweofe
EconomicseandeFinanceWK2018WKfgWKdidXdjg 2.8 13

181 TheKtwoXmomentKdecisionKmodelKwithKadditiveKrisksYKRiskeManagementWK2018WKcaWKhhXje 2.5 27

180
tausalKrelationshipsKbetweenKeconomicKpolicyKuncertaintyKandKhousingKmarketKreturnsKinKthinaKandK
zndiakKevidenceKfromKlinearKandKnonlinearKpanelKandKtimeKseriesKmodelsYKStudieseineNonlineare
DynamicseandeEconometricsWK2018WKccWK

0.7 17

179 ”eanXVarianceWK”eanXVaRWK”eanXtVaRK”odelsKforKPortfolioKSelectionKwithKsackgroundKRiskYKSSRNe
ElectroniceJournalWK2018WK 1 1

178 zsKwineKaKgoodKchoiceKforKinvestmentpYKPacificrBasineFinanceeJournalWK2018WKfbWKbhbXbid 2.4 22

177 sigKuataWKtomputationalKScienceWKvconomicsWKwinanceWK”arketingWK”anagementWKandKPsychologykK
tonnectionsYKJournaleofeRiskeandeFinancialeManagementWK2018WKbbWKbf 2.4 15

176 eXPurchaseKzntentionKofKTaiwaneseKtonsumerskKSustainableK”ediationKofKPerceivedKUsefulnessKandK
PerceivedKvaseKofKUseYKSustainabilityWK2018WKbaWKcde 3.6 55

175 ”aslowKPortfolioKSelectionKforKzndividualsKwithK“owKwinancialKSustainabilityYKSustainabilityWK2018WKbaWKbbci3.6 16

174 touldK—megaKRatioKPerformKsetterKthanKSharpeKRatiopYKSSRNeElectroniceJournalWK2018WK 1 2

173 rKnewKtestKofKmultivariateKnonlinearKcausalityYKPLoSeONEWK2018WKbdWKeabifbff 3.7 17

172 TopKpurchaseKintentionKprioritiesKofKVietnameseKlowKcostKcarrierKpassengerskKexpectationsKandK
satisfactionYKEurasianeBusinesseReviewWK2018WKiWKdhbXdij 3.2 16

171 WhyKrreKWarrantK”arketsKSustainedKinKTaiwanKbutK–otKinKthinapYKSustainabilityWK2018WKbaWKdhei 3.6 11

170 thinaRsKzmpactKonK”ongolianKvxchangeKRateYKSSRNeElectroniceJournalWK2018WK 1 4

169 TheKzmpactKofKtheKxlobalKwinancialKtrisisKonKtheKvfficiencyKandKPerformanceKofK“atinKrmericanKStockK
”arketsYKSSRNeElectroniceJournalWK2018WK 1 1

168 ”eanXVarianceWK”eanXVaRWK”eanXtVaRK”odelsKforKPortfolioKSelectionKWithKsackgroundKRiskYKSSRNe
ElectroniceJournalWK2018WK 1 1
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167 TheKvffectsKofKyealthKStatusKonK“ifeKznsuranceKyoldingsKinKbgKvuropeanKtountriesYKSustainabilityWK
2018WKbaWKdefe 3.6 5

166 rdoptingKsothKryPKandKwuzzyKryPKtoKvvaluateK—utsourcingKServiceKinKtheKvastKandKSoutheastKrsiaYK
SSRNeElectroniceJournalWK2018WK 1 1

165 zsKWineKaKxoodKthoiceKforKznvestmentpYKSSRNeElectroniceJournalWK2018WK 1 1

164 tonfuciusKandKyerdingKsehaviourKinKtheKStockK”arketsKinKthinaKandKTaiwanYKSustainabilityWK2018WKbaWKeebd3.6 9

163 Tz”vKuzVvRSzwztrTz—–kKPvRSPvtTzVvSKwR—”KTyvKvt—–—”ztKz–uvXK—wKRzS’z–vSSYKAnnalseofe
FinancialeEconomicsWK2018WKbdWKbifaabb 0.6 5

162 SimultaneousKrdaptationKofKryPKandKwuzzyKryPKtoKvvaluateK—utsourcingKServiceKinKtheKvastKandK
SoutheastKrsiaYKSSRNeElectroniceJournalWK2018WK 1 1

161 ”anagementKznformationWKuecisionKSciencesWKandKwinancialKvconomicskKrKtonnectionYKSSRNe
ElectroniceJournalWK2018WK 1 6

160
vmpiricalKstudyKonKconservativeKandKrepresentativeKheuristicsKofKyongK’ongKsmallKinvestorsK
adoptingKmomentumKandKcontrarianKtradingKstrategiesYKInternationaleJournaleofeRevenuee
ManagementWK2018WKbaWKbeg

0.2 5

159 winancialKtreditKRiskKvvaluationKsasedKonKtoreKvnterpriseKSupplyKthainsYKSustainabilityWK2018WKbaWKdgjj 3.6 17

158 SpecificationKTestingKofKProductionKinKaKStochasticKwrontierK”odelYKSustainabilityWK2018WKbaWKdaic 3.6 7

157 TourismKdevelopmentKandKenvironmentalKdegradationKinKtheKUnitedKStateskKevidenceKfromK
waveletXbasedKanalysisYKCurrenteIssueseineTourismWK2017WKcaWKbhgiXbhja 5.8 106

156 rKnewKnonlinearityKtestKtoKcircumventKtheKlimitationKofKVolterraKexpansionKwithKapplicationYKJournale
ofetheeKoreaneStatisticaleSocietyWK2017WKegWKdgfXdhe 0.5 13

155 —ptimalKdiversificationWKstochasticKdominanceWKandKsamplingKerrorYKAmericaneJournaleofeBusinessWK
2017WKdcWKfiXhj 0.7 2

154 TopologicalKtharacteristicsKofKtheKyongK’ongKStockK”arketkKrKTestXbasedKPXthresholdKrpproachKtoK
UnderstandingK–etworkKtomplexityYKScientificeReportsWK2017WKhWKebdhj 4.9 20

153 RepurchaseKintentionKofK’oreanKbeautyKproductsKamongKTaiwaneseKconsumersYKAsiaePacificeJournale
ofeMarketingeandeLogisticsWK2017WKcjWKfgjXfii 3.2 21

152 StochasticKdominanceKviaKquantileKregressionKwithKapplicationsKtoKinvestigateKarbitrageKopportunityK
andKmarketKefficiencyYKEuropeaneJournaleofeOperationaleResearchWK2017WKcgbWKgggXghi 5.6 17

151 –ewKTheoriesKinKwinancialKvconomicsKandKwinancialKvconometricsKwithKrpplicationsKandKRealX“ifeK
PracticeYKSSRNeElectroniceJournalWK2017WK 1 1

150 rKsayesianKapproachKtoKexcessKvolatilityWKshortXtermKunderreactionKandKlongXtermKoverreactionK
duringKfinancialKcrisesYKNortheAmericaneJournaleofeEconomicseandeFinanceWK2017WKecWKdegXdfi 2.5 19

(2017-2018)
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149 znputKuemandKUnderKJointKvnergyKandK—utputKPricesKUncertaintiesYKAsiarPacificeJournaleofe
OperationaleResearchWK2017WKdeWKbhfaabi 0.8 10

148 ’appaKratiosKandKShigherXorderTKstochasticKdominanceYKRiskeManagementWK2017WKbjWKcefXcfd 2.5 28

147 StochasticKuominanceKandK—megaKRatiokK”easuresKtoKvxamineK”arketKvfficiencyWKrrbitrageK
—pportunityWKandKrnomalyYKEconomiesWK2017WKfWKdi 2 23

146 rKPrincipalKtomponentKrpproachKtoK”easuringKznvestorKSentimentKinKyongK’ongYKJournaleofe
ManagementeSciencesWK2017WKeWKcdhXceh 0.3 6

145 TheKzmpactsKofKJointKvnergyKandK—utputKPricesKUncertaintiesKinKaK”eanXVarianceKwrameworkYK
TheoreticaleEconomicseLettersWK2017WKahWKbbaiXbbca 0.4 10

144 rrbitrageKopportunitiesWKefficiencyWKandKtheKroleKofKriskKpreferencesKinKtheKyongK’ongKpropertyK
marketYKStudieseineEconomicseandeFinanceWK2016WKddWKhdfXhfe 1.3 16

143 rlmostKstochasticKdominanceKforKriskKavertersKandKriskKseekerYKFinanceeResearcheLettersWK2016WKbjWKbfXcb 8.1 16

142 ”odellingKdependenceKbetweenKtourismKdemandKandKexchangeKrateKusingKtheKcopulaXbasedK
xrRtyKmodelYKCurrenteIssueseineTourismWK2016WKbjWKihgXije 5.8 34

141 touldKtheKglobalKfinancialKcrisisKimproveKtheKperformanceKofKtheKxhKstocksKmarketspYKAppliede
EconomicsWK2016WKeiWKbaggXbaia 1.6 18

140 uisaggregatedKvnergyKtonsumptionKandKSectoralK—utputsKinKThailandkKrRu“KsoundKTestingK
rpproachYKJournaleofeManagementeSciencesWK2016WKdWK 0.3 7

139 xoodKrpproximationKofKvxponentialKUtilityKwunctionKforK—ptimalKwuturesKyedgingYKJournaleofe
MathematicaleFinanceWK2016WKagWKefhXegd 0.3 9

138 rK–oteKonKStochasticKuominanceKandKtheK—megaKRatioYKSSRNeElectroniceJournalWK2016WK 1 2

137 ”ultivariateKstochasticKdominanceKforKriskKavertersKandKriskKseekersYKRAIROereOperationseResearchWK
2016WKfaWKfhfXfig 2.2 37

136 ProfiteeringKfromKtheKuotXtomKsubbleWKSubprimeKtrisisKandKrsianKwinancialKtrisisYKJapanesee
EconomiceReviewWK2016WKghWKcfhXchj 0.5 9

135 rKxv–vRr“K—PTz”r“Kz–VvST”v–TK”—uv“Kz–KTyvKPRvSv–tvK—wKsrt’xR—U–uKRzS’YKAnnalseofe
FinancialeEconomicsWK2016WKbbWKbgfaaab 0.6 14

134 Tyv—RzvSK—wKRzS’kKTvSTz–xKz–VvST—RKsvyrVz—RK—–KTyvKTrzWr–KST—t’Kr–uKST—t’Kz–uvXK
wUTURvSK”rR’vTSYKEconomiceInquiryWK2016WKfeWKjahXjce 1.5 25

133 zsKgoldKdifferentKforKriskXaverseKandKriskXseekingKinvestorspKrnKempiricalKanalysisKofKtheKShanghaiK
xoldKvxchangeYKEconomiceModellingWK2015WKfaWKcaaXcbb 3.4 40

132 TheKbankingKfirmKandKriskKtakingKinKaKtwoXmomentKdecisionKmodelYKEconomiceModellingWK2015WKfaWKchfXcia3.4 19
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131 tointegrationKandKcausalityKamongKtheKonshoreKandKoffshoreKmarketsKforKthinaRsKcurrencyYKJournale
ofeAsianeEconomicsWK2015WKebWKcaXdi 2.2 19

130 ProductionKandKhedgingKdecisionsKunderKregretKaversionYKEconomiceModellingWK2015WKfbWKbfdXbfi 3.4 18

129 —ptimalKoutputKforKtheKregretXaverseKcompetitiveKfirmKunderKpriceKuncertaintyK2015WKfWKchjXcjf 8

128 tonsistentKTestsKforKrlmostKStochasticKuominanceYKSSRNeElectroniceJournalWK2015WK 1 1

127 PreferencesKofKriskXaverseKandKriskXseekingKinvestorsKforKoilKspotKandKfuturesKbeforeWKduringKandK
afterKtheKxlobalKwinancialKtrisisYKInternationaleRevieweofeEconomicseandeFinanceWK2015WKeaWKcaeXcbg 2.8 19

126 WhichKisKaKbetterKinvestmentKchoiceKinKtheKyongK’ongKresidentialKpropertyKmarketkKaKbigKorKsmallK
propertypYKAppliedeEconomicsWK2015WKehWKbghaXbgif 1.6 17

125 StochasticKdominanceKstatisticsKforKriskKavertersKandKriskKseekerskKanKanalysisKofKstockKpreferencesK
forKUSrKandKthinaYKQuantitativeeFinanceWK2015WKbfWKiijXjaa 1.6 44

124 zsKgoldKgoodKforKportfolioKdiversificationpKrKstochasticKdominanceKanalysisKofKtheKParisKstockK
exchangeYKInternationaleRevieweofeFinancialeAnalysisWK2015WKecWKjiXbai 6.7 45

123 znternetKsubbleKvxaminationKwithK”eanXVarianceKRatioK2015WKbefbXbegf 0

122 ”eanKVarianceKrnalysisKofKrsianKyedgeKwundsK2014WKegbXeic

121 ”omentKconditionsKforKrlmostKStochasticKuominanceYKEconomicseLettersWK2014WKbceWKbgdXbgh 1.3 21

120
znternationalKuiversificationKVersusKuomesticKuiversificationkK”eanXVarianceKPortfolioK
—ptimizationKandKStochasticKuominanceKrpproachesYKJournaleofeRiskeandeFinancialeManagementWK
2014WKhWKefXgg

2.4 24

119 znvestorsâ��KpreferenceKtowardsKriskkKevidenceKfromKtheKTaiwanKstockKandKstockKindexKfuturesK
marketsYKAccountingeandeFinanceWK2014WKfeWKcfbXche 1.9 20

118 ’eyKdeterminantsKofKsustainableKsmartcardKpaymentYKJournaleofeRetailingeandeConsumereServicesWK
2014WKcbWKdagXdbd 8.5 20

117 TechnicalKrnalysisKandKwinancialKrssetKworecastingK2014WK 10

116 TheKperformanceKofKcommodityKtradingKadvisorskKrKmeanXvarianceXratioKtestKapproachYKNorthe
AmericaneJournaleofeEconomicseandeFinanceWK2013WKcfWKbiiXcab 2.5 15

115 ”arketKoverreactionKandKunderreactionkKtestsKofKtheKdirectionalKandKmagnitudeKeffectsYKAppliede
FinancialeEconomicsWK2013WKcdWKbegjXbeic 16

114 tonvexKcombinationsKofKquadrantKdependentKcopulasYKAppliedeMathematicseLettersWK2013WKcgWKcejXcfb 3.5 9

(2013-2015)
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113 StochasticKdominanceKanalysisKofKtTrKfundsYKRevieweofeQuantitativeeFinanceeandeAccountingWK2013WK
eaWKbffXbha 1.7 16

112 rKnoteKonKalmostKstochasticKdominanceYKEconomicseLettersWK2013WKbcbWKcfcXcfg 1.3 21

111 yowKmuchKhaveKelectricityKshortagesKhamperedKthinaRsKxuPKgrowthpYKEnergyePolicyWK2013WKffWKdgjXdhd 7.2 33

110 StochasticKtontrolKforKrssetK”anagementYKJournaleofeMathematicaleFinanceWK2013WKadWKfjXgj 0.3 4

109 StochasticKdominanceKrelationshipsKbetweenKstockKandKstockKindexKfuturesKmarketskKznternationalK
evidenceYKEconomiceModellingWK2013WKddWKffcXffj 3.4 16

108 R—sUSTKvSTz”rTz—–Kr–uKw—RvtrSTz–xK—wKTyvKtrPzTr“KrSSvTKPRztz–xK”—uv“YKAnnalseofe
FinancialeEconomicsWK2013WKaiWKbdfaaah 0.6 7

107 ShouldKrmericansKinvestKinternationallypK”eanâ��varianceKportfoliosKoptimizationKandKstochasticK
dominanceKapproachesYKRiskeandeDecisioneAnalysisWK2013WKeWKijXbac 0.2 7

106
rnKimprovedKestimationKtoKmakeK”arkowitzâ��sKportfolioKoptimizationKtheoryKusersKfriendlyKandK
estimationKaccurateKwithKapplicationKonKtheKUSKstockKmarketKinvestmentYKEuropeaneJournaleofe
OperationaleResearchWK2012WKcccWKifXjf

5.6 43

105 rK–ewKPseudoXsayesianK”odelKwithKzmplicationsKforKwinancialKrnomaliesKandKznvestorsâ��KsehaviorYK
JournaleofeBehavioraleFinanceWK2012WKbdWKjdXbah 1.9 25

104 vmpiricalKtestKofKtheKefficiencyKofKtheKU’KcoveredKwarrantsKmarketkKStochasticKdominanceKandK
likelihoodKratioKtestKapproachYKJournaleofeEmpiricaleFinanceWK2012WKbjWKbgcXbhe 2.7 34

103 rKmixedKSharpeKratioYKRiskeandeDecisioneAnalysisWK2012WKdWKdhXgf 0.2 18

102 ”anagingKaKscarceKresourceKinKaKgrowingKrsianKeconomykKWaterKusageKinKyongK’ongYKJournaleofe
AsianeEconomicsWK2012WKcdWKdheXdic 2.2 4

101 tonsumerKPerceptionsKofKtheKSmartcardKinKRetailingkKrnKvmpiricalKStudyYKJournaleofeInternationale
ConsumereMarketingWK2012WKceWKcfcXcgc 2.1 17

100 ST—tyrSTztKu—”z–r–tvKr–uKsvyrVz—RKT—WrRuSKRzS’kKTyvK”rR’vTKw—RKzSyrRvSYKAnnalseofe
FinancialeEconomicsWK2012WKahWKbcfaaaf 0.6 11

99 ProspectKPerformanceKvvaluationkK”akingKaKtaseKforKaK–onXasymptoticKU”PUKTestYKJournaleofe
FinancialeEconometricsWK2012WKbaWKhadXhdc 1.2 32

98 rKPseudoXsayesianK”odelKforKStockKReturnsKznKwinancialKtrisesYKJournaleofeRiskeandeFinanciale
ManagementWK2011WKeWKedXhd 2.4 8

97 TestKstatisticsKforKprospectKandK”arkowitzKstochasticKdominancesKwithKapplicationsYKEconometricse
JournalWK2011WKbeWKchiXdad 2.4 40

96 uoKinvestorsKlikeKtoKdiversifypKrKstudyKofK”arkowitzKpreferencesYKEuropeaneJournaleofeOperationale
ResearchWK2011WKcbfWKbiiXbjd 5.6 39
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95 RegimeXdependentKrelationshipsKamongKtheKstockKmarketsKofKtheKUSWKrustraliaKandK–ewKZealandkKaK
”arkovXswitchingKVrRKapproachYKAppliedeFinancialeEconomicsWK2011WKcbWKbidbXbieb 21

94 xrˆ…ssXtypeKboundsKforKcovariancesKandKtheKnotionKofKquadrantKdependenceKinKexpectationK2011WKjWKbciiXbcjh 13

93 ”omentKmatricesKinKconditionalKheteroskedasticKmodelsKunderKellipticalKdistributionsKwithK
applicationsKinKrRXrRtyKmodelsYKStatisticalePapersWK2011WKfcWKgcbXgdc 1 3

92 rKtrinomialKtestKforKpairedKdataKwhenKthereKareKmanyKtiesYKMathematicseandeComputerseineSimulation
WK2011WKibWKbbfdXbbga 3.3 11

91 ”ultivariateKcausalityKtestsKwithKsimulationKandKapplicationYKStatisticseandeProbabilityeLettersWK2011WK
ibWKbagdXbahb 0.6 29

90 TheKmeanâ��varianceKratioKtestâ��rKcomplementKtoKtheKcoefficientKofKvariationKtestKandKtheKSharpeK
ratioKtestYKStatisticseandeProbabilityeLettersWK2011WKibWKbahiXbaif 0.6 29

89 vxaminingKtheKuayXofXtheXWeekKvffectsKinKthineseKStockK”arketskK–ewKvvidenceKfromKaKStochasticK
uominanceKrpproachYKGlobaleEconomiceReviewWK2011WKeaWKcfbXcgh 0.7 4

88 TheKcovarianceKsignKofKtransformedKrandomKvariablesKwithKapplicationsKtoKeconomicsKandKfinanceYK
IMAeJournaleofeManagementeMathematicsWK2011WKccWKcjbXdaa 1.4 10

87 vvolutionKofKtheKTransXrtlanticKexchangeKrateKbeforeKandKafterKtheKbirthKofKtheKvuroKandKpolicyK
implicationsYKAppliedeEconomicsWK2011WKedWKbjgfXbjhh 1.6 9

86 rKgravityKanalysisKofKinternationalKstockKmarketKlinkagesYKAppliedeEconomicseLettersWK2011WKbiWKbdbfXbdbj1 5

85 sankingKwirmWKRiskKofKznvestmentKandKuerivativesYKTechnologyeandeInvestmentWK2011WKacWKcccXcch 0 7

84 SegregationKandKzntegrationkKrKStudyKofKtheKsehaviorsKofKznvestorsKwithKvxtendedKValueKwunctionsYK
AdvanceseineDecisioneSciencesWK2010WKcabaWKbXi 2 6

83 ”akingK”arkowitzRsKPortfolioK—ptimizationKTheoryKPracticallyKUsefulYKSSRNeElectroniceJournalWK2010WK 1 3

82 xrˆ…ssXTypeKsoundsKforKtheKtovarianceKofKTransformedKRandomKVariablesYKJournaleofeInequalitiese
andeApplicationsWK2010WKcabaWKgbjecd 2.1 6

81 vxaminingKStockKVolatilityKinKtheKSegmentedKthineseKStockK”arketskKrKSWrRtyKrpproachYKGlobale
EconomiceReviewWK2010WKdjWKccfXceg 0.7 9

80 ”arketKefficiencyKofKoilKspotKandKfutureskKrKmeanXvarianceKandKstochasticKdominanceKapproachYK
EnergyeEconomicsWK2010WKdcWKjhjXjig 8.3 57

79 ”ultivariateKlinearKandKnonlinearKcausalityKtestsYKMathematicseandeComputerseineSimulationWK2010WK
ibWKfXbh 3.3 55

78 xainsKfromKdiversificationKonKconvexKcombinationskKrKmajorizationKandKstochasticKdominanceK
approachYKEuropeaneJournaleofeOperationaleResearchWK2010WKcaaWKijdXjaa 5.6 39

(2010-2011)
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77 rKpseudoXsayesianKmodelKinKfinancialKdecisionKmakingKwithKimplicationsKtoKmarketKvolatilityWKunderXK
andKoverreactionYKEuropeaneJournaleofeOperationaleResearchWK2010WKcadWKbggXbhf 5.6 42

76 StochasticKdominanceKandKriskKmeasurekKrKdecisionXtheoreticKfoundationKforKVaRKandKtXVaRYK
EuropeaneJournaleofeOperationaleResearchWK2010WKcahWKjchXjdf 5.6 52

75 wuturesKversusKStockskKrKStochasticKuominanceKStudyKinK”alaysianK”arketsYKSSRNeElectroniceJournalWK
2009WK 1 1

74 thinaâ��sKStockK”arketKzntegrationKwithKaK“eadingKPowerKandKaKtloseK–eighborYKJournaleofeRiskeande
FinancialeManagementWK2009WKcWKdiXhe 2.4 11

73 StochasticKuominanceKandKsehaviorKtowardsKRiskkKTheK”arketKforKiSharesYKSSRNeElectroniceJournalWK
2009WK 1 1

72 xrRtyKr–uKV—“U”vKvwwvtTSKz–KTyvKrUSTRr“zr–KST—t’K”rR’vTSYKAnnalseofeFinanciale
EconomicsWK2009WKafWKajfaaaf 0.6 3

71 –ewKevidenceKonKtheKrelationKbetweenKreturnKvolatilityKandKtradingKvolumeYKJournaleofeForecastingWK
2009WKcjWKnZaXnZa 2.1 12

70 v–yr–tv”v–TK—wKTyvKrPP“ztrsz“zTYK—wK”rR’—WzTZRSKP—RTw—“z—K—PTz”zZrTz—–KsYK
UTz“zZz–xKRr–u—”K”rTRzXKTyv—RYYKMathematicaleFinanceWK2009WKbjWKgdjXggh 2.3 105

69 vwwztzv–tYK—wKTyvKTrzWr–KST—t’K”rR’vTUYKJapaneseeEconomiceReviewWK2009WKgaWKdijXdje 0.5 11

68 ”appingKtheKPresidentialKvlectionKtycleKinKUSKstockKmarketsYKMathematicseandeComputerseine
SimulationWK2009WKhjWKdcghXdchh 3.3 27

67 “inearKandKnonlinearKcausalityKbetweenKchangesKinKconsumptionKandKconsumerKattitudesYKEconomicse
LettersWK2009WKbacWKbgbXbge 1.3 31

66 —nKtheK”arkowitzKmeanâ��varianceKanalysisKofKselfXfinancingKportfoliosYKRiskeandeDecisioneAnalysisWK
2009WKbWKdfXec 0.2 29

65 ProfitabilityKofKTechnicalKrnalysisKinKtheKSingaporeKStockK”arketkKbeforeKandKafterKtheKrsianK
winancialKtrisisYKJournaleofeEconomiceIntegrationWK2009WKceWKbdfXbfa 1.2 7

64 PolicyKchangeKandKleadâ��lagKrelationsKamongKthinaRsKsegmentedKstockKmarketsYKJournaleofe
MultinationaleFinancialeManagementWK2008WKbiWKchgXcij 3.2 25

63 StochasticKdominanceKandKbehaviorKtowardsKriskkKTheKmarketKforKznternetKstocksYKJournaleofe
EconomiceBehavioreandeOrganizationWK2008WKgiWKbjeXcai 1.6 49

62
“ongXrunKequilibriumWKshortXtermKadjustmentWKandKspilloverKeffectsKacrossKthineseKsegmentedKstockK
marketsKandKtheKyongK’ongKstockKmarketYKJournaleofeInternationaleFinancialeMarketsqeInstitutionse
andeMoneyWK2008WKbiWKecfXedh

3.6 43

61 StochasticKdominanceKanalysisKofKrsianKhedgeKfundsYKPacificrBasineFinanceeJournalWK2008WKbgWKcaeXccd 2.4 74

60 VolatilityKswitchingKandKregimeKinterdependenceKbetweenKinformationKtechnologyKstocksK
bjjfâ��caafYKGlobaleFinanceeJournalWK2008WKbjWKbdjXbfg 1.6 15
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59 zsKbeingKaKsuperXpowerKmoreKimportantKthanKbeingKyourKcloseKneighbourpKrKstudyKofKwhatKmovesK
theKrustralianKstockKmarketYKAppliedeFinancialeEconomicsWK2008WKbiWKhddXheh 4

58 uoKRvzTsK—utperformKStocksKandKwixedXzncomeKrssetspK–ewKvvidenceKfromK”eanXVarianceKandK
StochasticKuominanceKrpproachesYKJournaleofeRiskeandeFinancialeManagementWK2008WKbWKbXea 2.4 10

57 PreferencesKoverKlocationXscaleKfamilyYKEconomiceTheoryWK2008WKdhWKbbjXbeg 1.2 79

56 ThreeXfactorKprofileKanalysisKwithKxrRtyKinnovationsYKMathematicseandeComputerseineSimulationWK
2008WKhhWKbXi 3.3 7

55 TheKsizesKandKpowersKofKsomeKstochasticKdominanceKtestskKrK”onteKtarloKstudyKforKcorrelatedKandK
heteroskedasticKdistributionsYKMathematicseandeComputerseineSimulationWK2008WKhjWKdaXei 3.3 36

54 —nKtestingKtheKequalityKofKmultipleKSharpeKratiosWKwithKapplicationKonKtheKevaluationKofKiSharesYK
JournaleofeRiskWK2008WKbaWKbfXda 1.1 41

53 StochasticKuominanceKrnalysisKofKiSharesYKEuropeaneJournaleofeFinanceWK2007WKbdWKijXbab 1.5 60

52 ProfitabilityKofKintradayKandKinterdayKmomentumKstrategiesYKAppliedeEconomicseLettersWK2007WKbeWKbbadXbbai1 8

51 TheKzmpactKofK—ptionKStrategiesKinKwinancialKPortfoliosKPerformancekK”eanXVarianceKandKStochasticK
uominanceKrpproachesYKSSRNeElectroniceJournalWK2007WK 1 4

50 StochasticKdominanceKandKmeanâ��varianceKmeasuresKofKprofitKandKlossKforKbusinessKplanningKandK
investmentYKEuropeaneJournaleofeOperationaleResearchWK2007WKbicWKicjXied 5.6 100

49 RevisitingKcalendarKanomaliesKinKrsianKstockKmarketsKusingKaKstochasticKdominanceKapproachYK
JournaleofeMultinationaleFinancialeManagementWK2007WKbhWKbcfXbeb 3.2 51

48 rreKmortgageKandKcapitalKmarketsKintegratedKinKtheKUSrpKrKstudyKofKtimeXvaryingKcointegrationYK
InternationaleJournaleofeServicesqeTechnologyeandeManagementWK2007WKiWKead 0.2 2

47 TyvKST—tyrSTztKt—”P—–v–TK—wKRvr“zZvuKV—“rTz“zTYYKAnnalseofeFinancialeEconomicsWK2006WKacWKagfaaae0.6 1

46 u—K”—–vYKr–uKz–TvRvSTKRrTvSK”rTTvRKw—RKST—t’KPRztvSpKr–Kvt—–—”vTRztKSTUuYK—wK
Sz–xrP—RvKr–uKUSrYKSingaporeeEconomiceReviewWK2006WKfbWKdbXfb 0.7 22

45 vlasticityKofKriskKaversionKandKinternationalKtradeYKEconomicseLettersWK2006WKjcWKbcgXbda 1.3 43

44 uoesKtheKUSKzTKStockK”arketKuominateK—therKzTKStockK”arketskKvvidenceKfromK”ultivariateKxrRtyK
”odelYKSSRNeElectroniceJournalWK2006WK 1 5

43 StochasticKdominanceKtheoryKforKlocationXscaleKfamilyYKJournaleofeAppliedeMathematicseandeDecisione
SciencesWK2006WKcaagWKbXba 23

42 –ewKvarianceKratioKtestsKtoKidentifyKrandomKwalkKfromKtheKgeneralKmeanKreversionKmodelYKJournale
ofeAppliedeMathematicseandeDecisioneSciencesWK2006WKcaagWKbXcb 7

(2006-2008)
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41 TheKmodifiedKmixtureKofKdistributionsKmodelkKaKrevisitYKAnnalseofeFinanceWK2006WKcWKbghXbhi 1 9

40 uoKWinnersKPerformKsetterKThanK“oserspKrKStochasticKuominanceKrpproachYKAdvancedeine
QuantitativeeAnalysiseofeFinanceeandeAccountingWK2006WKcbjXcfe 15

39 znternationalKmomentumKstrategieskKaKstochasticKdominanceKapproachYKJournaleofeFinancialeMarketsWK
2005WKiWKijXbaj 2.1 106

38 vstimatingKparametersKinKautoregressiveKmodelsKwithKasymmetricKinnovationsYKStatisticseande
ProbabilityeLettersWK2005WKhbWKgbXha 0.6 32

37 TheKrelationshipKbetweenKstockKmarketsKofKmajorKdevelopedKcountriesKandKrsianKemergingK
marketsYKJournaleofeAppliedeMathematicseandeDecisioneSciencesWK2004WKiWKcabXcbi 37

36 —nKtheKestimationKofKcostKofKcapitalKandKitsKreliabilityYKQuantitativeeFinanceWK2004WKeWKdgfXdhc 1.6 32

35 thineseKvaluesKinKSingaporekKTraditionalKandKmodernYKAsianeJournaleofeSocialePsychologyWK2003WKgWKfXcj 1.4 48

34 yowKrewardingKisKtechnicalKanalysispKvvidenceKfromKSingaporeKstockKmarketYKAppliedeFinanciale
EconomicsWK2003WKbdWKfedXffb 99

33 tontagionKorKznductancepKtrisisKbjjhKReconsideredYKJapaneseeEconomiceReviewWK2001WKfcWKdhcXdib 0.5 13

32 tanKtheKworecastsKxeneratedKfromKvZPKRatioKandKsondKYieldKbeKUsedKtoKseatKStockK”arketspYK
MultinationaleFinanceeJournalWK2001WKfWKfjXig 26

31 TimeKSeriesK”odelsKinK–onX–ormalKSituationskKSymmetricKznnovationsYKJournaleofeTimeeSeriese
AnalysisWK2000WKcbWKfhbXfjg 0.8 76

30 RobustKestimationKinKtapitalKrssetKPricingK”odelYKJournaleofeAppliedeMathematicseandeDecisione
SciencesWK2000WKeWKgfXic 25

29 ”easuringKinternationalKcompetitivenesskKexperienceKfromKvastKrsiaYKAppliedeEconomicsWK1999WKdbWKbdidXbdjb1.6 16

28 TimeKseriesKmodelsKwithKasymmetricKinnovationsYKCommunicationseineStatisticsereTheoryeandeMethodsWK
1999WKciWKbddbXbdga 0.5 24

27 vstimatingKparametersKinKautoregressiveKmodelsKinKnonXnormalKsituationskKsymmetricKinnovationsYK
CommunicationseineStatisticsereTheoryeandeMethodsWK1999WKciWKdbfXdeb 0.5 36

26 rKnoteKonKconvexKstochasticKdominanceYKEconomicseLettersWK1999WKgcWKcjdXdaa 1.3 66

25 vxtensionKofKstochasticKdominanceKtheoryKtoKrandomKvariablesYKRAIROereOperationseResearchWK1999WK
ddWKfajXfce 2.2 60

24 TestingKforKaKunitKrootKinKanKarSbTKmodelKusingKthreeKandKfourKmomentKapproximationskKsymmetricK
distributionsYKCommunicationseineStatisticseParteB:eSimulationeandeComputationWK1998WKchWKbifXbji 0.6 19
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23 xovernmentKPoliciesKandKPrivateKyousingKPricesKinKSingaporeYKUrbaneStudiesWK1997WKdeWKbibjXbicj 3.2 48

22 TheKmotivationKtoKachieveKinKSingaporekKznKsearchKofKaKcoreKconstructYKPersonalityeandeIndividuale
DifferencesWK1997WKcdWKiifXijf 3.3 15

21 SingaporeRsKexperienceKwithKcarKquotaskKzssuesKandKpolicyKprocessesYKTransportePolicyWK1996WKdWKbefXbfd 5.7 31

20 RvVzSzTz–xKâ��uzVzuv–uKYzv“uKP“USKxR—WTyâ��Kr–uKzTSKrPP“ztrTz—–YKEngineeringeEconomistWK1996WK
ebWKbcdXbeh 0.8 22

19 rnKextendedKmultinomialXuirichletKmodelKforKerrorKboundsKforKdollarXunitKsamplingUYKContemporarye
AccountingeResearchWK1990WKgWKeifXfaa 3 27

18 RepeatedKTimeKSeriesKrnalysisKofKrRz”râ��–oiseK”odelsYKJournaleofeBusinesseandeEconomiceStatisticsWK
1990WKiWKcedXcfa 3.8 25

17 RepeatedKTimeKSeriesKrnalysisKofKrRz”rX–oiseK”odelsYKJournaleofeBusinesseandeEconomiceStatisticsWK
1990WKiWKced 3.8 22

16 StochasticKuominanceKandKrpplicationsKtoKwinanceWKRiskKandKvconomics 65

15 touldKsignificantKregressionKbeKtreatedKasKinsignificantkKrnKanomalyKinKstatisticspYKCommunicationseine
StatisticseCaseeStudieseDataeAnalysiseandeApplicationsWbXbj 0.3

14 rnKzmprovedKvstimationKtoK”akeK”arkowitzRsKPortfolioK—ptimizationKTheoryKUsersKwriendlyKandK
vstimationKrccurateKwithKrpplicationKonKtheKUSKStockK”arketKznvestmentYKSSRNeElectroniceJournalW 1 1

13 TestsKforKRichnessKandKPoornesskKrKStochasticKuominanceKrnalysisKofKzncomeKuistributionsYKSSRNe
ElectroniceJournalW 1 1

12 –ewKTestsKforKPoornessWKRichnessWKandK”iddleKtlassKWelfarekKStochasticKuominanceKrnalysisKforK
uifferentKTypesKofKSocialKWelfareKwunctionsYKSSRNeElectroniceJournalW 1 3

11 RevisitingKtheKyiemstraXJonesKTestYKSSRNeElectroniceJournalW 1 1

10 TheKPreferencesKofK—megaKRatioKforKRiskKrvertersKandKRiskKSeekersYKSSRNeElectroniceJournalW 1 2

9 sigKuataWKtomputationalKScienceWKvconomicsWKwinanceWK”arketingWK”anagementWKandKPsychologykK
tonnectionsYKSSRNeElectroniceJournalW 1 1

8 uecisionKSciencesWKvconomicsWKwinanceWKsusinessWKtomputingWKandKsigKuatakKtonnectionsYKSSRNe
ElectroniceJournalW 1 1

7 RelationshipKbetweenKtapitalKStructureKandKProfitabilitykKvvidenceKfromKwourKrsianKTigersYKSSRNe
ElectroniceJournalW 1 1

6 tonfuciusKandKyerdingKsehaviourKinKtheKStockK”arketsKinKthinaKandKTaiwanYKSSRNeElectroniceJournalW 1 4

(-1997)
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5 tentralK”omentsWKStochasticKuominanceWK”omentKRuleWKandKuiversificationYKSSRNeElectroniceJournalW 1 2

4 rK–oteKonKtheK”eanXVarianceKrnalysisKofKSelfXwinancingKPortfoliosYKSSRNeElectroniceJournalW 1 7

3 “ongXRunK”ovementKandKPredictabilityKofKsondKSpreadKforKsRztSKandKPzzxSkKTheKRoleKofKvconomicWK
winancialKandKPoliticalKRisksYKJournaleofeReviewseoneGlobaleEconomicsWiWKcdjXcfh 5

2 ”ultivariateK“inearKandK–onX“inearKtausalityKTestsYKSSRNeElectroniceJournalW 1 1

1 –ewKTestsKforKRichnessKandKPoornesskKrKStochasticKuominanceKrnalysisKofKzncomeKuistributionsKinK
yongK’ongYKAsiarPacificeJournaleofeOperationaleResearchWcaeaacf 0.8
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