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47 EstimatingQtheQimpactQofQtheQInternetQofQThingsQonQproductivityQinQEuropefQHeliyondQ2020dQodQehlrln 3.6 7

46 MoreQheatQthanQlightsQInvestorQattentionQandQbitcoinQpriceQdiscoveryfQInternationaliReviewiofi
FinancialiAnalysisdQ2020dQordQihimnr 6.7 14

45 ElectionQuncertaintydQeconomicQpolicyQuncertaintyQandQfinancialQmarketQuncertaintysQzQpredictionQ
marketQanalysisfQJournaliofiBankingiandiFinancedQ2020dQiihdQihnoqm 2.6 32

44 OptimalQassetQallocationQusingQaQcombinationQofQimpliedQandQhistoricalQinformationfQInternationali
ReviewiofiFinancialiAnalysisdQ2020dQopdQihimir 6.7 1

43 StockezDRQzrbitragesQMicrostructureQRiskfQJournaliofiInternationaliFinancialiMarketswiInstitutionsiandi
MoneydQ2019dQoldQihiilk 3.6

42 TheQintradayQdynamicsQofQbitcoinfQResearchiiniInternationaliBusinessiandiFinancedQ2019dQmrdQpieqi 4.8 48

41 StatisticalQpropertiesQofQvolumeQandQcalendarQeffectsQinQpredictionQmarketsfQPhysicaiA:iStatisticali
MechanicsiandiItsiApplicationsdQ2019dQnkldQiinheiioh 3.3 1

40 TheQtemporalQevolutionQofQmispricingQinQpredictionQmarketsfQFinanceiResearchiLettersdQ2019dQkrdQlhlelhp 8.1 0

39 HighQfrequencyQtradingQstrategiesdQmarketQfragilityQandQpriceQspikessQanQagentQbasedQmodelQ
perspectivefQAnnalsiofiOperationsiResearchdQ2019dQkqkdQkipekmm 3.2 10

38 zQcomparisonQofQmultitaskQandQsingleQtaskQlearningQwithQartificialQneuralQnetworksQforQyieldQcurveQ
forecastingfQExpertiSystemsiWithiApplicationsdQ2019dQiirdQlokelpn 7.8 19

37 TheQ–rexitQvoteQandQcurrencyQmarketsfQJournaliofiInternationaliFinancialiMarketswiInstitutionsiandi
MoneydQ2019dQnrdQinleiom 3.6 11

36 TheQstylizedQfactsQofQpredictionQmarketssQznalysisQofQpriceQchangesfQPhysicaiA:iStatisticaliMechanicsi
andiItsiApplicationsdQ2019dQnindQinreiph 3.3 5

35 UltraehighefrequencyQleadâ��lagQrelationshipQandQinformationQarrivalfQQuantitativeiFinancedQ2018dQiqdQpknepln1.6 4

34 CoordinationQandQpaymentQmechanismsQforQelectricQvehicleQaggregatorsfQAppliediEnergydQ2018dQkikdQiqneirn10.7 26

33 ItQtakesQallQsortssQzQheterogeneousQagentQexplanationQforQpredictionQmarketQmispricingfQEuropeani
JournaliofiOperationaliResearchdQ2018dQkphdQnnoenor 5.6 4

32 DoesQintradayQtechnicalQtradingQhaveQpredictiveQpowerQinQpreciousQmetalQmarketsxfQJournaliofi
InternationaliFinancialiMarketswiInstitutionsiandiMoneydQ2018dQnkdQihkeiil 3.6 13

31 FutureQdirectionsQinQinternationalQfinancialQintegrationQresearchQeQzQcrowdsourcedQperspectivefQ
InternationaliReviewiofiFinancialiAnalysisdQ2018dQnndQlnemr 6.7 32
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30 GrowthQandQcollapsesQanQagentebasedQbankingQmodelQofQendogenousQleverageQcyclesQandQfinancialQ
contagionfQInternationaliJournaliofiComputationaliEconomicsiandiEconometricsdQ2018dQqdQlph 0.4

29 ChronotypedQRiskQandQTimeQPreferencesdQandQFinancialQ–ehaviourfQAlgorithmsdQ2018dQiidQinl 1.8 2

28 SamplingQfrequencyQandQtheQperformanceQofQdifferentQtypesQofQtechnicalQtradingQrulesfQFinancei
ResearchiLettersdQ2017dQkkdQiloeilr 8.1 8

27 TheQimpactQofQtransactionQcostsQonQstateecontingentQclaimsQmispricingfQFinanceiResearchiLettersdQ
2017dQkldQipmeipq 8.1 1

26 SocialQMachinessQHowQRecentQTechnologicalQzdvancesQhaveQzidedQFinancialisationfQJournaliofi
InformationiTechnologydQ2017dQlkdQklmeknh 2.7 14

25 TheQriskQpremiumQthatQneverQwassQzQfairQvalueQexplanationQofQtheQvolatilityQspreadfQEuropeaniJournali
ofiOperationaliResearchdQ2017dQkokdQlphelqh 5.6 4

24 TheQevolutionQofQriskQandQbailoutQstrategyQinQbankingQsystemsfQPhysicaiA:iStatisticaliMechanicsiandiItsi
ApplicationsdQ2017dQmoqdQihreiiq 3.3 5

23 StylizedQfactsQofQintradayQpreciousQmetalsfQPLoSiONEdQ2017dQikdQehipmklk 3.7 10

22 PaymentQprioritisationQandQliquidityQriskQinQcollateralisedQinterbankQpaymentQsystemsfQJournaliofi
InternationaliFinancialiMarketswiInstitutionsiandiMoneydQ2016dQmidQilreinh 3.6 1

21 zreQstockQmarketsQreallyQefficientxQEvidenceQofQtheQadaptiveQmarketQhypothesisfQInternationali
ReviewiofiFinancialiAnalysisdQ2016dQmpdQlremr 6.7 59

20 TimeQisQmoneysQCostingQtheQimpactQofQdurationQmisperceptionQinQmarketQpricesfQEuropeaniJournaliofi
OperationaliResearchdQ2016dQknndQlrpemih 5.6 8

19 SignalQDiffusionQMappingsQOptimalQForecastingQwithQTimeeVaryingQLagsfQJournaliofiForecastingdQ2016
dQlndQpheqn 2.1 1

18 PerformanceeweightedQensemblesQofQrandomQforestsQforQpredictingQpriceQimpactfQQuantitativei
FinancedQ2015dQindQiqkleiqln 1.6 6

17 PoliticalQuncertaintyQandQtheQkhikQUSQpresidentialQelectionsQzQcointegrationQstudyQofQpredictionQ
marketsdQpollsQandQaQstandeoutQexpertfQInternationaliReviewiofiFinancialiAnalysisdQ2015dQmkdQiokeipi 6.7 6

16 DoQemergingQmarketsQbecomeQmoreQefficientQasQtheyQdevelopxQLongQmemoryQpersistenceQinQequityQ
indicesfQEmergingiMarketsiReviewdQ2014dQiqdQmneoi 3.1 70

15 zutomatedQtradingQwithQperformanceQweightedQrandomQforestsQandQseasonalityfQExpertiSystemsi
WithiApplicationsdQ2014dQmidQlonielooi 7.8 73

14 PredictingQequityQmarketQpriceQimpactQwithQperformanceQweightedQensemblesQofQrandomQforestsQ
2014dQ 2

13 CalendarQeffectsdQmarketQconditionsQandQtheQzdaptiveQMarketQHypothesissQEvidenceQfromQlongerunQ
UfSfQdatafQInternationaliReviewiofiFinancialiAnalysisdQ2014dQlndQinmeioo 6.7 71
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12 UltraeHigheFrequencyQzlgorithmicQzrbitrageQzcrossQInternationalQIndexQFuturesfQJournaliofi
ForecastingdQ2014dQlldQlriemhq 2.1 15

11 OptimalQportfolioQselectionQinQnonlinearQarbitrageQspreadsfQEuropeaniJournaliofiFinancedQ2013dQirdQkhoekkp1.5 1

10 ComplementaryQorQcontradictoryxQCombiningQreturnsebasedQandQcharacteristicsebasedQinvestmentQ
styleQanalysisfQJournaliofiAssetiManagementdQ2013dQimdQmklemlq 1.1

9 HIGHeFREQUENCYQEXCHzNGEeRzTEQPREDICTIONQWITHQzNQzRTIFICIzLQNEURzLQNETWORKfQ
IntelligentiSystemsiiniAccountingwiFinanceiandiManagementdQ2012dQirdQipheipq 2.5 9

8 zrbitrageQandQtheQLawQofQOneQPriceQinQtheQmarketQforQzmericanQdepositoryQreceiptsfQJournaliofi
InternationaliFinancialiMarketswiInstitutionsiandiMoneydQ2012dQkkdQiknqeikpo 3.6 19

7 StyleQanalysisQforQdiversifiedQUSQequityQfundsfQJournaliofiAssetiManagementdQ2012dQildQipheiqn 1.1 6

6 StructuralQchangesdQbidâ��askQspreadQcompositionQandQtickQsizeQinQinterebankQfuturesQtradingfQ
EuropeaniJournaliofiFinancedQ2011dQipdQkqnelho 1.5 1

5 MarketQstructureQandQmicrostructuredQinQinternationalQinterestQrateQfuturesQmarketsfQResearchiini
InternationaliBusinessiandiFinancedQ2010dQkmdQknlekoo 4.8 3

4 TheQroleQofQprivateQinformationQinQreturnQvolatilitydQbidâ��askQspreadsQandQpriceQlevelsQinQtheQforeignQ
exchangeQmarketfQJournaliofiInternationaliFinancialiMarketswiInstitutionsiandiMoneydQ2009dQirdQlqpemhi 3.6 22

3 TheQComponentsQofQElectronicQIntereDealerQSpotQFXQ–idezskQSpreadsfQJournaliofiBusinessiFinancei
andiAccountingdQ2007dQlmdQhphphkhllmkohhmexxx 2.1

2 MicrostructureQeffectsdQbidâ��askQspreadsQandQvolatilityQinQtheQspotQforeignQexchangeQmarketQpreQandQ
posteEMUfQGlobaliFinanceiJournaldQ2006dQipdQklemr 1.6 14

1 PrivateQInformationdQExcessiveQVolatilityQandQIntradayQEmpiricalQRegularitiesQinQtheQSpotQForeignQ
ExchangeQMarketfQSSRNiElectroniciJournaldQ2005dQ 1 2
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