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n Paper IF Citations

165 TimeMSeriesMunalysisMbyMStateMSpaceMMethodsM2012ZM 615

164 GyNyRuL“ZyxMuUTORyGRySS“VyMSwORyMMOxyLSMW“THMuPPL“wuT“ONSbMJournaliofiAppliedi
EconometricsZM2013ZMflZMkkkakmi 2.2 404

163 StatisticalMalgorithmsMforMmodelsMinMstateMspaceMusingMSsfPackMfbfbMEconometricsiJournalZM1999ZMfZMedkaejd2.4 222

162 uMxynamicMMultivariateMHeavyaTailedMModelMforMTimeaVaryingMVolatilitiesMandMworrelationsbMJournali
ofiBusinessiandiEconomiciStatisticsZM2011ZMfmZMiifaijg 3.8 149

161 vlockholderMdispersionMandMfirmMvaluebMJournaliofiCorporateiFinanceZM2011ZMekZMeggdaeggm 3.7 97

160 wonditionalMyuroMureaMSovereignMxefaultMRiskbMJournaliofiBusinessiandiEconomiciStatisticsZM2014ZMgfZMfkeaflh3.8 94

159 vusinessMandMdefaultMcyclesMforMcreditMriskbMJournaliofiAppliediEconometricsZM2005ZMfdZMgeeagfg 2.2 88

158 RobustnessMofMtheMstudentMtMbasedMMaestimatorbMCommunicationsiiniStatisticsixiTheoryiandiMethodsZM
1997ZMfjZMeejiaeelf 0.5 77

157 TestingMforMuRwHMinMtheMpresenceMofMadditiveMoutliersbMJournaliofiAppliediEconometricsZM1999ZMehZMigmaijf2.2 74

156 unManalyticMapproachMtoMcreditMriskMofMlargeMcorporateMbondMandMloanMportfoliosbMJournaliofiBankingi
andiFinanceZM2001ZMfiZMejgiaejjh 2.6 71

155 TheMmultiastateMlatentMfactorMintensityMmodelMforMcreditMratingMtransitionsbMJournaliofiEconometricsZM
2008ZMehfZMgmmahfh 2.6 66

154 “nformationatheoreticMoptimalityMofMobservationadrivenMtimeMseriesMmodelsMforMcontinuousM
responsesbMBiometrikaZM2015ZMedfZMgfiaghg 2 65

153 UnitMRootMTestsMvasedMonMMMystimatorsbMEconometriciTheoryZM1995ZMeeZMggeaghj 1.1 65

152 ModelingMfrailtyacorrelatedMdefaultsMusingMmanyMmacroeconomicMcovariatesbMJournaliofiEconometrics
ZM2011ZMejfZMgefagfi 2.6 64

151 vreakdownMandMgroupsbMAnnalsiofiStatisticsZM2005ZMggZMmkk 3.2 64

150 yxtremeMReturnsZMxownsideMRiskZMandMOptimalMussetMullocationbMJournaliofiPortfolioiManagementZM
1998ZMfiZMkeakm 1.6 61

149 ModelingMuroundatheawlockMPriceMxiscoveryMforMwrossaListedMStocksMUsingMStateMSpaceMMethodsbM
JournaliofiBusinessiandiEconomiciStatisticsZM2007ZMfiZMfegaffi 3.8 58
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148 ObservationaxrivenMMixedaMeasurementMxynamicMzactorMModelsMwithManMupplicationMtoMwreditMRiskbM
ReviewiofiEconomicsiandiStatisticsZM2014ZMmjZMlmlamei 3.7 57

147 womprehensiveMdefinitionsMofMbreakdownMpointsMforMindependentMandMdependentMobservationsbM
JournaliofitheiRoyaliStatisticaliSocietyiSeriesiB:iStatisticaliMethodologyZM2003ZMjiZMleamh 3.9 57

146 wreditMcyclesMandMmacroMfundamentalsbMJournaliofiEmpiricaliFinanceZM2009ZMejZMhfaih 2.7 54

145 SpilloverMdynamicsMforMsystemicMriskMmeasurementMusingMspatialMfinancialMtimeMseriesMmodelsbM
JournaliofiEconometricsZM2016ZMemiZMfeeaffg 2.6 52

144 PredictingMTimeaVaryingMParametersMwithMParameteraxrivenMandMObservationaxrivenMModelsbM
ReviewiofiEconomicsiandiStatisticsZM2016ZMmlZMmkaeed 3.7 49

143 TestingMforMSmoothMTransitionMNonlinearityMinMtheMPresenceMofMOutliersbMJournaliofiBusinessiandi
EconomiciStatisticsZM1999ZMekZMfek 3.8 47

142 unMoutlierMrobustMunitMrootMtestMwithManMapplicationMtoMtheMextendedMNelsonaPlosserMdatabMJournaliofi
EconometricsZM1995ZMjjZMeigaekg 2.6 47

141 TestingMtheMassumptionsMbehindMimportanceMsamplingbMJournaliofiEconometricsZM2009ZMehmZMfaee 2.6 45

140 SyTSZMarbitrageMactivityZMandMstockMpriceMdynamicsbMJournaliofiBankingiandiFinanceZM2000ZMfhZMeflmaegdj 2.6 42

139 MonteMwarloMystimationMforMNonlinearMNonaGaussianMStateMSpaceMModelsbMBiometrikaZM2007ZMmhZMlfkalgm 2 41

138 MeasuringMfinancialMcyclesMinMaMmodelabasedManalysisnMympiricalMevidenceMforMtheMUnitedMStatesMandM
theMeuroMareabMEconomicsiLettersZM2016ZMehiZMlgalk 1.3 39

137 ympiricalMcreditMcyclesMandMcapitalMbufferMformationbMJournaliofiBankingiandiFinanceZM2005ZMfmZMgeimagekm2.6 36

136 TestingMforMSmoothMTransitionMNonlinearityMinMtheMPresenceMofMOutliersbMJournaliofiBusinessiandi
EconomiciStatisticsZM1999ZMekZMfekafgi 3.8 34

135 MaximumMLikelihoodMystimationMforMGeneralizedMuutoregressiveMScoreMModelsbMSSRNiElectronici
JournalZM2014ZM 1 33

134 StockMselectionZMstyleMrotationZMandMriskbMJournaliofiEmpiricaliFinanceZM2002ZMmZMeagh 2.7 33

133 xynamicMzactorMModelsMWithMMacroZMzrailtyZMandM“ndustryMyffectsMforMUbSbMxefaultMwountsnMTheMwreditM
wrisisMofMfddlbMJournaliofiBusinessiandiEconomiciStatisticsZM2012ZMgdZMifeaigf 3.8 31

132 TheMinformationMinMsystemicMriskMrankingsbMJournaliofiEmpiricaliFinanceZM2016ZMglZMhjeahki 2.7 29

131 wointegrationMTestingMUsingMPseudolikelihoodMRatioMTestsbMEconometriciTheoryZM1997ZMegZMehmaejm 1.1 29
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130 uMGeneralMzrameworkMforMObservationMxrivenMTimeaVaryingMParameterMModelsbMSSRNiElectronici
JournalZM2008ZM 1 27

129 xoMnegativeMinterestMratesMmakeMbanksMlessMsafesbMEconomicsiLettersZM2017ZMeimZMeefaeei 1.3 26

128 TimeaVaryingMTransitionMProbabilitiesMforMMarkovMRegimeMSwitchingMModelsbMJournaliofiTimeiSeriesi
AnalysisZM2017ZMglZMhilahkl 0.8 26

127 NewMHyuVYMModelsMforMzataTailedMRealizedMwovariancesMandMReturnsbMJournaliofiBusinessiandi
EconomiciStatisticsZM2018ZMgjZMjhgajik 3.8 25

126 LongMmemoryMdynamicsMforMmultivariateMdependenceMunderMheavyMtailsbMJournaliofiEmpiricaliFinanceZM
2014ZMfmZMelkafdj 2.7 25

125 ModelingMzinancialMSectorM”ointMTailMRiskMinMtheMyuroMureabMJournaliofiAppliediEconometricsZM2017ZMgfZMekeaeme2.2 23

124 uMNonaGaussianMPanelMTimeMSeriesMModelMforMystimatingMandMxecomposingMxefaultMRiskbMJournaliofi
BusinessiandiEconomiciStatisticsZM2008ZMfjZMiedaifi 3.8 23

123 OutlierMxetectionMinMwointegrationMunalysisbMJournaliofiBusinessiandiEconomiciStatisticsZM1998ZMejZMhimahjl3.8 23

122 wlassicalMandMvayesianMaspectsMofMrobustMunitMrootMinferencebMJournaliofiEconometricsZM1995ZMjmZMfkaim 2.6 23

121 washMzlowMandMxiscountMRateMRiskMinMUpMandMxownMMarketsnMWhatM“sMuctuallyMPricedsbMJournaliofi
FinancialiandiQuantitativeiAnalysisZM2012ZMhkZMefkmaegde 2.7 21

120 OutlierMrobustManalysisMofMlongarunMmarketingMeffectsMforMweeklyMscanningMdatabMJournaliofi
EconometricsZM1998ZMlmZMfmgagei 2.6 21

119 StationarityMandMergodicityMofMunivariateMgeneralizedMautoregressiveMscoreMprocessesbMElectronici
JournaliofiStatisticsZM2014ZMlZM 1.2 20

118 UnobservedMcomponentsMmodelsMinMeconomicsMandMfinancebMIEEEiControliSystemsZM2009ZMfmZMkeale 2.9 20

117 ModellingMPortfolioMxefaultsMUsingMHiddenMMarkovMModelsMwithMwovariatesbMEconometricsiJournalZM
2008ZMeeZMeiiaeke 2.4 20

116 vankMvusinessMModelsMatMZeroM“nterestMRatesbMJournaliofiBusinessiandiEconomiciStatisticsZM2019ZMgkZMihfaiii3.8 20

115 NumericallyMucceleratedM“mportanceMSamplingMforMNonlinearMNonaGaussianMStateaSpaceMModelsbM
JournaliofiBusinessiandiEconomiciStatisticsZM2015ZMggZMeehaefk 3.8 19

114 yvaluatingMtheMvasleMGuidelinesMforMvacktestingMvanksTM“nternalMRiskMManagementMModelsbMJournali
ofiMoneywiCreditiandiBankingZM2001ZMggZMlfj 1.3 19

113 uMnoteMonMtheMrelationshipMbetweenMGuRwHMandMsymmetricMstableMprocessesbMJournaliofiEmpiricali
FinanceZM1995ZMfZMfigafjh 2.7 19
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112 “ntradayMStochasticMVolatilityMinMxiscreteMPriceMwhangesnMTheMxynamicMSkellamMModelbMJournaliofithei
AmericaniStatisticaliAssociationZM2017ZMeefZMehmdaeidg 2.8 18

111 GlobalMwreditMRisknMWorldZMwountryMandM“ndustryMzactorsbMJournaliofiAppliediEconometricsZM2017ZMgfZMfmjagek2.2 17

110 NetworkZMmarketZMandMbookabasedMsystemicMriskMrankingsbMJournaliofiBankingiandiFinanceZM2017ZMklZMlhamd2.6 17

109 “nasampleMconfidenceMbandsMandMoutaofasampleMforecastMbandsMforMtimeavaryingMparametersMinM
observationadrivenMmodelsbMInternationaliJournaliofiForecastingZM2016ZMgfZMlkiallk 5.3 17

108 “nferenceMonMcointegratingMranksMusingMlrMandMlmMtestsMbasedMonMpseudoalikelihoodsbMEconometrici
ReviewsZM1998ZMekZMeliafeh 1.1 17

107 zorecastingMfootballMmatchMresultsMinMnationalMleagueMcompetitionsMusingMscoreadrivenMtimeMseriesM
modelsbMInternationaliJournaliofiForecastingZM2019ZMgiZMkmkaldm 5.3 16

106 ScoreadrivenMexponentiallyMweightedMmovingMaveragesMandMValueaataRiskMforecastingbMInternationali
JournaliofiForecastingZM2016ZMgfZMfmgagdf 5.3 16

105 ShortMpatchesMofMoutliersZMuRwHMandMvolatilityMmodellingbMAppliediFinancialiEconomicsZM2004ZMehZMffeafge 16

104 RegimeMSwitchesMinMVolatilityMandMworrelationMofMzinancialM“nstitutionsbMSSRNiElectroniciJournalZ 1 15

103 xiscreteMversusMcontinuousMstateMswitchingMmodelsMforMportfolioMcreditMriskbMJournaliofiBankingiandi
FinanceZM2006ZMgdZMfgagi 2.6 14

102 xiscreteaTimeMzinancialMPlanningMModelsMUnderMLossauverseMPreferencesbMOperationsiResearchZM2005
ZMigZMhdgaheh 2.3 14

101 xynamicMdiscreteMcopulaMmodelsMforMhighafrequencyMstockMpriceMchangesbMJournaliofiAppliedi
EconometricsZM2018ZMggZMmjjamli 2.2 13

100 uMNoteMonMOptimalMystimationMzromMaMRiskaManagementMPerspectiveMUnderMPossiblyMMisspecifiedM
TailMvehaviorbMJournaliofiBusinessiandiEconomiciStatisticsZM2000ZMelZMgeagm 3.8 12

99 WashingtonMmeetsMWallMStreetnMuMcloserMexaminationMofMtheMpresidentialMcycleMpuzzlebMJournaliofi
InternationaliMoneyiandiFinanceZM2014ZMhgZMidajm 2.2 11

98 TailMbehaviourMofMcreditMlossMdistributionsMforMgeneralMlatentMfactorMmodelsbMAppliediMathematicali
FinanceZM2003ZMedZMggkagik 0.9 11

97 RegimeMSwitchesMinMtheMVolatilityMandMworrelationMofMzinancialM“nstitutionsbMSSRNiElectroniciJournalZ 1 11

96 TheMMultiaStateMLatentMzactorM“ntensityMModelMforMwreditMRatingMTransitionsbMSSRNiElectroniciJournalZM
2005ZM 1 10

95 PredictingMTimeaVaryingMParametersMwithMParameteraxrivenMandMObservationaxrivenMModelsbMSSRNi
ElectroniciJournalZM2012ZM 1 8

(2012-2017)

5



94 yxplainingMHedgeMzundM“nvestmentMStylesMbyMLossMuversionnMuMRationalMulternativebMSSRNiElectronici
JournalZM2002ZM 1 8

93 QuantilesMforMtastatisticsMbasedMonMMaestimatorsMofMunitMrootsbMEconomicsiLettersZM2000ZMjkZMegeaegk 1.3 8

92 OutlierMxetectionMinMwointegrationMunalysisbMJournaliofiBusinessiandiEconomiciStatisticsZM1998ZMejZMhim 3.8 8

91 SystemicMRiskMxiagnosticsnMwoincidentM“ndicatorsMandMyarlyMWarningMSignalsbMSSRNiElectroniciJournalZ 1 8

90 “nterventionMtimeMseriesManalysisMofMcrimeMratesnMTheMcaseMofMsentenceMreformMinMVirginiabMEconomici
ModellingZM2016ZMikZMgeeagfg 3.4 7

89 OptimalMzormulationsMforMNonlinearMuutoregressiveMProcessesbMSSRNiElectroniciJournalZM2014ZM 1 7

88 usymptoticMrobustnessMofMleastMmedianMofMsquaresMforMautoregressionsMwithMadditiveMoutliersbM
CommunicationsiiniStatisticsixiTheoryiandiMethodsZM1997ZMfjZMfgjgafgld 0.5 7

87 OutlierMRobustMGMMMystimationMOfMLeverageMxeterminantsbMSSRNiElectroniciJournalZM1997ZM 1 7

86 ModelingMxynamicMVolatilitiesMandMworrelationsMUnderMSkewnessMandMzatMTailsbMSSRNiElectronici
JournalZ 1 7

85 GlobalMlossMdiversificationMinMtheMinsuranceMsectorbMInsurance:iMathematicsiandiEconomicsZM2009ZMhhZMheiahfi1.5 6

84 uMNonaGaussianMPanelMTimeMSeriesMModelMforMystimatingMandMxecomposingMxefaultMRiskbMSSRNi
ElectroniciJournalZM2003ZM 1 6

83 SemianonparametricMcointegrationMtestingbMJournaliofiEconometricsZM2002ZMedlZMfigafld 2.6 6

82 uMNoteMonMOptimalMystimationMfromMaMRiskaManagementMPerspectiveMunderMPossiblyMMisspecifiedM
TailMvehaviorbMJournaliofiBusinessiandiEconomiciStatisticsZM2000ZMelZMge 3.8 6

81 NonlinearMautoregressiveMmodelsMwithMoptimalityMpropertiesbMEconometriciReviewsZM2020ZMgmZMiimaikl 1.1 5

80 NowcastingMandMforecastingMglobalMfinancialMsectorMstressMandMcreditMmarketMdislocationbM
InternationaliJournaliofiForecastingZM2014ZMgdZMkheakil 5.3 5

79 TimeMVaryingMTransitionMProbabilitiesMforMMarkovMRegimeMSwitchingMModelsbMSSRNiElectroniciJournalZM
2014ZM 1 5

78 “nformationMTheoreticMOptimalityMofMObservationMxrivenMTimeMSeriesMModelsbMSSRNiElectronici
JournalZM2014ZM 1 5

77 MeasuringMwreditMRiskMinMaMLargeMvankingMSystemnMyconometricMModelingMandMympiricsbMSSRNi
ElectroniciJournalZM2013ZM 1 5
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76 ObservationMxrivenMMixedaMeasurementMxynamicMzactorMModelsMwithManMupplicationMtoMwreditMRiskbM
SSRNiElectroniciJournalZM2011ZM 1 5

75 TheMyffectMofMShortfallMasMaMRiskMMeasureMforMPortfoliosMwithMHedgeMzundsbMJournaliofiBusinessi
FinanceiandiAccountingZM2008ZMgiZMfddaffj 2.1 5

74 ystimatingMsystematicMcontinuousatimeMtrendsMinMrecidivismMusingMaMnonaGaussianMpanelMdataMmodelbM
StatisticaiNeerlandicaZM2008ZMjfZMedhaegd 0.9 5

73 RoundatheawlockMPriceMxiscoveryMforMwrossaListedMStocksnMUbSbaxutchMyvidencebMSSRNiElectronici
JournalZM2003ZM 1 5

72 vusinessMandMxefaultMwyclesMforMwreditMRiskbMSSRNiElectroniciJournalZM2003ZM 1 5

71 uMcomparisonMofMminimumMMSyMandMmaximumMpowerMforMtheMnearlyMintegratedMnonaGaussianMmodelbM
JournaliofiEconometricsZM2004ZMeemZMhiake 2.6 5

70 NumericallyMucceleratedM“mportanceMSamplingMforMNonlinearMNonaGaussianMStateMSpaceMModelsbM
SSRNiElectroniciJournalZ 1 5

69 StationarityMandMyrgodicityMofMUnivariateMGeneralizedMuutoregressiveMScoreMProcessesbMSSRNi
ElectroniciJournalZ 1 5

68 MeasuringMzinancialMwyclesMwithMaMModelavasedMzilternMympiricalMyvidenceMforMtheMUnitedMStatesMandM
theMyuroMureabMSSRNiElectroniciJournalZ 1 5

67 MaximumMlikelihoodMestimationMforMscoreadrivenMmodelsbMJournaliofiEconometricsZM2021ZM 2.6 5

66 zeasibleM“nvertibilityMwonditionsMandMMaximumMLikelihoodMystimationMforMObservationaxrivenM
ModelsbMSSRNiElectroniciJournalZM2016ZM 1 5

65 uccountingMforMmissingMvaluesMinMscoreadrivenMtimeavaryingMparameterMmodelsbMEconomicsiLettersZM
2016ZMehlZMmjaml 1.3 5

64 TestingMforMuRwHMinMtheMpresenceMofMadditiveMoutliersM1999ZMehZMigm 5

63 uMstochasticMrecurrenceMequationsMapproachMforMscoreMdrivenMcorrelationMmodelsbMEconometrici
ReviewsZM2018ZMgkZMejjaele 1.1 4

62 SpilloverMxynamicsMforMSystemicMRiskMMeasurementMUsingMSpatialMzinancialMTimeMSeriesMModelsbM
SSRNiElectroniciJournalZM2014ZM 1 4

61 QuantileMforecastingMforMcreditMriskMmanagementMusingMpossiblyMmisspecifiedMhiddenMMarkovM
modelsbMJournaliofiForecastingZM2008ZMfkZMijjailj 2.1 4

60 unalyzingMtheMTermMStructureMofM“nterestMRatesMUsingMtheMxynamicMNelsonaSiegelMModelMwithM
TimeaVaryingMParametersbMSSRNiElectroniciJournalZ 1 4

59 wonditionalMProbabilitiesMforMyuroMureaMSovereignMxefaultMRiskbMSSRNiElectroniciJournalZ 1 4
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58 uMxynamicMYieldMwurveMModelMwithMStochasticMVolatilityMandMNonaGaussianM“nteractionsnMunMympiricalM
StudyMofMNonaStandardMMonetaryMPolicyMinMtheMyuroMureabMSSRNiElectroniciJournalZ 1 4

57 ModelingMtheMvusinessMandMzinancialMwycleMinMaMMultivariateMStructuralMTimeMSeriesMModelbMSSRNi
ElectroniciJournalZ 1 4

56 SemiparametricMscoreMdrivenMvolatilityMmodelsbMComputationaliStatisticsiandiDataiAnalysisZM2016ZM
eddZMilajm 1.6 4

55 xynamicMfactorMmodelsMwithMclusteredMloadingsnMzorecastingMeducationMflowsMusingMunemploymentM
databMInternationaliJournaliofiForecastingZM2021ZMgkZMehfjaehhe 5.3 4

54 ”ointMvayesianMunalysisMofMParametersMandMStatesMinMNonlinearMnonaGaussianMStateMSpaceMModelsbM
JournaliofiAppliediEconometricsZM2017ZMgfZMeddgaedfj 2.2 3

53 TheMxynamicMSkellamMModelMwithMupplicationsbMSSRNiElectroniciJournalZM2014ZM 1 3

52 RiskMaversionMunderMpreferenceMuncertaintybMFinanceiResearchiLettersZM2012ZMmZMeak 8.1 3

51 zorecastingMyconomicMTimeMSeriesMUsingMUnobservedMwomponentsMTimeMSeriesMModelsM2011ZM 3

50 PositivityMconditionsMforMstochasticMstateMspaceMmodellingMofMtimeMseriesbMEconometriciReviewsZM1992ZM
eeZMgkmagmj 1.1 3

49 zorecastingMwrossaSectionsMofMzrailtyaworrelatedMxefaultbMSSRNiElectroniciJournalZ 1 3

48 MacroZM“ndustryZMandMzrailtyMyffectsMinMxefaultsnMTheMfddlMwreditMwrisisMinMPerspectivebMSSRNi
ElectroniciJournalZ 1 3

47 LongMMemoryMxynamicsMforMMultivariateMxependenceMUnderMHeavyMTailsbMSSRNiElectroniciJournalZ 1 3

46 ziniteMSampleMOptimalityMofMScoreaxrivenMVolatilityMModelsnMSomeMMonteMwarloMyvidencebM
EconometricsiandiStatisticsZM2020ZM 0.8 3

45 TheMdynamicMfactorMnetworkMmodelMwithManMapplicationMtoMinternationalMtradebMJournaliofi
EconometricsZM2020ZMfejZMhmhaiei 2.6 3

44 zractionalM“ntegrationMandMzatMTailsMforMRealizedMwovarianceMKernelsWbMJournaliofiFinanciali
EconometricsZM2019ZMekZMjjamd 1.2 3

43 wlosedazormMMultiazactorMwopulaMModelsMWithMObservationaxrivenMxynamicMzactorMLoadingsbM
JournaliofiBusinessiandiEconomiciStatisticsZM2020ZMeaeh 3.8 2

42 ScoreMxrivenMyxponentiallyMWeightedMMovingMuverageMandMValueaataRiskMzorecastingbMSSRNi
ElectroniciJournalZM2014ZM 1 2

41 wonditionalMyuroMureaMSovereignMxefaultMRiskbMSSRNiElectroniciJournalZM2013ZM 1 2
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40 ProawyclicalityZMympiricalMwreditMwyclesZMandMwapitalMvufferMzormationbMSSRNiElectroniciJournalZM2003ZM 1 2

39 NewMHyuVYMModelsMforMzataTailedMReturnsMandMRealizedMwovarianceMKernelsbMSSRNiElectronici
JournalZ 1 2

38 zractionalM“ntegrationMandMzatMTailsMforMRealizedMwovarianceMKernelsMandMReturnsbMSSRNiElectronici
JournalZ 1 2

37 RealizedMWishartaGarchnMuMScoreaxrivenMMultiaussetMVolatilityMModelbMSSRNiElectroniciJournalZM2016ZM 1 2

36 zorecastingMzootballMMatchMResultsMinMNationalMLeagueMwompetitionsMUsingMScoreaxrivenMTimeM
SeriesMModelsbMSSRNiElectroniciJournalZM2017ZM 1 1

35 TheM“nformationMinMSystemicMRiskMRankingsbMSSRNiElectroniciJournalZM2015ZM 1 1

34 “naSampleMwonfidenceMvandsMandMOutaofaSampleMzorecastMvandsMforMTimeaVaryingMParametersMinM
ObservationMxrivenMModelsbMSSRNiElectroniciJournalZM2015ZM 1 1

33 uMxynamicMvivariateMPoissonMModelMforMunalysingMandMzorecastingMMatchMResultsMinMtheMynglishM
PremierMLeaguebMSSRNiElectroniciJournalZM2012ZM 1 1

32 StructuralM“nterventionMTimeMSeriesMunalysisMofMwrimeMRatesnMTheM“mpactMofMSentenceMReformMinM
VirginiabMSSRNiElectroniciJournalZM2012ZM 1 1

31 zastMyfficientM“mportanceMSamplingMbyMStateMSpaceMMethodsbMSSRNiElectroniciJournalZM2012ZM 1 1

30 vlockholderMxispersionMandMzirmMValuebMSSRNiElectroniciJournalZM2011ZM 1 1

29 uMxynamicMMultivariateMHeavyaTailedMModelMforMTimeaVaryingMVolatilitiesMandMworrelationsbMSSRNi
ElectroniciJournalZM2010ZM 1 1

28 whapterMlMTrendawycleMxecompositionMModelsMwithMSmoothaTransitionMParametersnMyvidenceMfromM
UbSbMyconomicMTimeMSeriesbMContributionsiToiEconomiciAnalysisZM2006ZMfkjZMemmafem 1

27 TestingMforMParameterM“nstabilityMinMwompetingMModelingMzrameworksbMSSRNiElectroniciJournalZ 1 1

26 LowMzrequencyMandMWeightedMLikelihoodMSolutionsMforMMixedMzrequencyMxynamicMzactorMModelsbM
SSRNiElectroniciJournalZ 1 1

25 GeneralizedMuutoregressiveMMethodMofMMomentsbMSSRNiElectroniciJournalZ 1 1

24 TheMxynamicMzactorMNetworkMModelMwithManMupplicationMtoMGlobalMwreditaRiskbMSSRNiElectronici
JournalZ 1 1

23 zorecastingMyconomicMTimeMSeriesMUsingMScoreaxrivenMxynamicMModelsMwithMMixedaxataMSamplingbM
SSRNiElectroniciJournalZ 1 1

(-2003)
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22 uMTimeaVaryingMParameterMModelMforMLocalMyxplosionsbMSSRNiElectroniciJournalZ 1 1

21 ystimatingMSystematicMwontinuousaTimeMTrendsMinMRecidivismMUsingMaMNonaGaussianMPanelMxataM
ModelbMSSRNiElectroniciJournalZ 1 1

20 ScoreadrivenMSystemicMRiskMSignalingMforMyuropeanMSovereignMvondMYieldsMandMwxSMSpreadsM2017ZMefmaeid 1

19 RiskMendogeneityMatMtheMlendercinvestoraofalastaresortbMJournaliofiMonetaryiEconomicsZM2020ZMeejZMflgafmk3.4 1

18 vankMvusinessMModelsMatMZeroM“nterestMRatesbMSSRNiElectroniciJournalZM2016ZM 1 1

17 zorecastingMeconomicMtimeMseriesMusingMscoreadrivenMdynamicMmodelsMwithMmixedadataMsamplingbM
InternationaliJournaliofiForecastingZM2019ZMgiZMekgiaekhk 5.3 1

16 ModifiedMefficientMimportanceMsamplingMforMpartiallyMnonaGaussianMstateMspaceMmodelsbMStatisticai
NeerlandicaZM2019ZMkgZMhhajf 0.9 1

15 ObservationadrivenMmodelsMforMrealizedMvariancesMandMovernightMreturnsMappliedMtoMValueaataRiskM
andMyxpectedMShortfallMforecastingbMInternationaliJournaliofiForecastingZM2021ZMgkZMjffajgg 5.3 1

14 TailMHeterogeneityMforMxynamicMwovarianceaMatrixaValuedMRandomMVariablesnMtheMzaRieszM
xistributionbMSSRNiElectroniciJournalZ 1 1

13 MissingMObservationsMinMObservationaxrivenMTimeMSeriesMModelsbMSSRNiElectroniciJournalZM2018ZM 1 1

12 TheMunalysisMandMzorecastingMofMuTPMTennisMMatchesMUsingMaMHighaximensionalMxynamicMModelbM
SSRNiElectroniciJournalZM2018ZM 1 1

11 UnobservedMcomponentsMwithMstochasticMvolatilitynMSimulationabasedMestimationMandMsignalM
extractionbMJournaliofiAppliediEconometricsZM2021ZMgjZMjehajfk 2.2 1

10 ”ointMxecompositionMofMvusinessMandMzinancialMwyclesnMyvidenceMfromMyightMudvancedMyconomiesWbM
OxfordiBulletiniofiEconomicsiandiStatisticsZ 2.5 1

9 LongaTermMversusMShortaTermMwontingenciesMinMussetMullocationbMJournaliofiFinancialiandi
QuantitativeiAnalysisZM2017ZMifZMffkkafgdg 2.7 0

8 PartiallyMcensoredMposteriorMforMrobustMandMefficientMriskMevaluationbMJournaliofiEconometricsZM2020ZM
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