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h Paper IF Citations

81 MassiveMdataMclusteringMbyMmultiZscaleMpsychologicalMobservationsaaMNationalnSciencenReviewYM2022YMlYMnwabdkf10.8

80 RecentMwevelopmentsMinMyactorMModelsMandMtpplicationsMinMxconometricMℓearningaMAnnualnReviewnofn
FinancialnEconomicsYM2021YMdfYMgcdZgfc 1.9 0

79 RobustMhighMdimensionalMfactorMmodelsMwithMapplicationsMtoMstatisticalMmachineMlearningaMStatisticaln
ScienceYM2021YMfiYMfcfZfej 2.4 6

78 TheMInterplayMofMwemographicMVariablesMandMSocialMwistancingMScoresMinMweepMPredictionMofMUaSaM
vOVIwZdlMvasesaMJournalnofnthenAmericannStatisticalnAssociationYM2021YMddiYMgleZhci 2.8 2

77 tMSHRIN”tzxMPRINvIPℓxMyORMHxtVYZTtIℓxwMwtTtmMHIzHZwIMxNSIONtℓMROuUSTMℓOWZRtN”M
MtTRIXMRxvOVxRYaMAnnalsnofnStatisticsYM2021YMglYMdeflZdeii 3.2 4

76 tMProjectionZbasedMvonditionalMwependenceMMeasureMwithMtpplicationsMtoMHighZdimensionalM
UndirectedMzraphicalMModelsaMJournalnofnEconometricsYM2020YMedkYMddlZdfl 2.6 7

75 yactorZtdjustedMRegularizedMModelMSelectionaMJournalnofnEconometricsYM2020YMediYMjdZkh 2.6 18

74 vommentMonMâ��tMTuningZyreeMRobustMandMxfficientMtpproachMtoMHighZwimensionalMRegressionâ��aM
JournalnofnthenAmericannStatisticalnAssociationYM2020YMddhYMdjecZdjeh 2.8

73 tsymptoticMTheoryMofMxigenvectorsMforMRandomMMatricesMWithMwivergingMSpikesaMJournalnofnthen
AmericannStatisticalnAssociationYM2020YMdZdg 2.8 4

72 ℓearningMℓatentMyactorsMyromMwiversifiedMProjectionsMandMItsMtpplicationsMtoMOverZxstimatedMandM
WeakMyactorsaMJournalnofnthenAmericannStatisticalnAssociationYM2020YMdZdi 2.8 1

71 NOISYMMtTRIXMvOMPℓxTIONmMUNwxRSTtNwINzMSTtTISTIvtℓMzUtRtNTxxSMyORMvONVxXM
RxℓtXtTIONMVItMNONvONVxXMOPTIMIZtTIONaMSIAMnJournalnonnOptimizationYM2020YMfcYMfclkZfded 2 23

70 xstimatingMNumberMofMyactorsMbyMtdjustedMxigenvaluesMThresholdingaMJournalnofnthenAmericann
StatisticalnAssociationYM2020YMdZdc 2.8 9

69 tdaptiveMHuberMRegressionaMJournalnofnthenAmericannStatisticalnAssociationYM2020YMddhYMehgZeih 2.8 34

68 tdaptiveMHuberMregressionMonMMarkovZdependentMdataaMStochasticnProcessesnandnTheirnApplicationsYM
2019YM 1.1 1

67 zeneralizedMhighZdimensionalMtraceMregressionMviaMnuclearMnormMregularizationaMJournalnofn
EconometricsYM2019YMedeYMdjjZece 2.6 9

66 zradientMwescentMwithMRandomMInitializationmMyastMzlobalMvonvergenceMforMNonconvexMPhaseM
RetrievalaMMathematicalnProgrammingYM2019YMdjiYMhZfj 2.1 49

65 SPxvTRtℓMMxTHOwMtNwMRxzUℓtRIZxwMMℓxMtRxMuOTHMOPTIMtℓMyORMTOPZMRtN”INzaMAnnalsnofn
StatisticsYM2019YMgjYMeecgZeefh 3.2 25
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64 InferenceMandMuncertaintyMquantificationMforMnoisyMmatrixMcompletionaMProceedingsnofnthenNationaln
AcademynofnSciencesnofnthenUnitednStatesnofnAmericaYM2019YMddiYMeelfdZeelfj 11.5 28

63 yarmTestmMyactorZadjustedMrobustMmultipleMtestingMwithMapproximateMfalseMdiscoveryMcontrolaM
JournalnofnthenAmericannStatisticalnAssociationYM2019YMddgYMdkkcZdklf 2.8 15

62 RobustMvovarianceMxstimationMforMtpproximateMyactorMModelsaMJournalnofnEconometricsYM2019YMeckYMhZee 2.6 24

61 RobustMestimationMofMhighZdimensionalMcovarianceMandMprecisionMmatricesaMBiometrikaYM2018YMdchYMejdZekg2 21

60 xrrorMVarianceMxstimationMinMUltrahighZwimensionalMtdditiveMModelsaMJournalnofnthenAmericann
StatisticalnAssociationYM2018YMddfYMfdhZfej 2.8 12

59 xmbracingMtheMulessingMofMwimensionalityMinMyactorMModelsaMJournalnofnthenAmericannStatisticaln
AssociationYM2018YMddfYMfkcZfkl 2.8 9

58 HeterogeneityMadjustmentMwithMapplicationsMtoMgraphicalMmodelMinferenceaMElectronicnJournalnofn
StatisticsYM2018YMdeYMflckZflhe 1.2 2

57 tnMxigenvectorMPerturbationMuoundMandMItsMtpplicationMtoMRobustMvovarianceMxstimationaMJournalnofn
MachinenLearningnResearchYM2018YMdkYM 28.6 3

56 ℓtRzxMvOVtRItNvxMxSTIMtTIONMTHROUzHMxℓℓIPTIvtℓMytvTORMMOwxℓSaMAnnalsnofnStatisticsYM
2018YMgiYMdfkfZdgdg 3.2 25

55 xstimationMofMhighMdimensionalMmeanMregressionMinMtheMabsenceMofMsymmetryMandMlightMtailM
assumptionsaMJournalnofnthenRoyalnStatisticalnSocietynSeriesnB:nStatisticalnMethodologyYM2017YMjlYMegjZeih 3.9 63

54 xstimationMofMtheMfalseMdiscoveryMproportionMwithMunknownMdependenceaMJournalnofnthenRoyaln
StatisticalnSocietynSeriesnB:nStatisticalnMethodologyYM2017YMjlYMddgfZddig 3.9 22

53 xstimationMofMtheMvontinuousMandMwiscontinuousMℓeverageMxffectsaMJournalnofnthenAmericann
StatisticalnAssociationYM2017YMddeYMdjggZdjhk 2.8 22

52 vonditionalMSureMIndependenceMScreeningaMJournalnofnthenAmericannStatisticalnAssociationYM2016YMdddYMdeiiZdejj2.8 46

51 yeatureMtugmentationMviaMNonparametricsMandMSelectionMUytNSVMinMHighZwimensionalMvlassificationaM
JournalnofnthenAmericannStatisticalnAssociationYM2016YMdddYMejhZekj 2.8 20

50 RegularityMPropertiesMforMSparseMRegressionaMCommunicationsninnMathematicsnandnStatisticsYM2016YMgYMdZdl0.5 2

49 WhatMwoesMtheMVolatilityMRiskMPremiumMSayMtboutMℓiquidityMProvisionMandMwemandMforMHedgingMTailM
RiskraMJournalnofnBusinessnandnEconomicnStatisticsYM2016YMfgYMhdlZhfh 3.8 11

48 SpecialMIssueMonMuigMwataaMJournalnofnBusinessnandnEconomicnStatisticsYM2016YMfgYMgkjZgkk 3.8 3

47 PenalizedMleastMsquaresMestimationMwithMweaklyMdependentMdataaMSciencenChinanMathematicsYM2016YM
hlYMeffhZefhg 0.8 5
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46 RobustMInferenceMofMRisksMofMℓargeMPortfoliosaMJournalnofnEconometricsYM2016YMdlgYMelkZfck 2.6 2

45 MultiZtgentMInferenceMinMSocialMNetworksmMtMyiniteMPopulationMℓearningMtpproachaMJournalnofnthen
AmericannStatisticalnAssociationYM2015YMddcYMdglZdhk 2.8 5

44 RisksMofMℓargeMPortfoliosaMJournalnofnEconometricsYM2015YMdkiYMfijZfkj 2.6 17

43 PowerMxnhancementMinMHighMwimensionalMvrossZSectionalMTestsaMEconometricaYM2015YMkfYMdgljZdhgd 4.9 52

42 HomogeneityMPursuitaMJournalnofnthenAmericannStatisticalnAssociationYM2015YMddcYMdjhZdlg 2.8 54

41 ℓOvtℓMMOwxℓINzmMwxNSITYMxSTIMtTIONMtNwMNONPtRtMxTRIvMRxzRxSSIONM2015YMddehZddjd

40 vhallengesMofMuigMwataMtnalysisaMNationalnSciencenReviewYM2014YMdYMelfZfdg 10.8 626

39 xndogeneityMinMHighMwimensionsaMAnnalsnofnStatisticsYM2014YMgeYMkjeZldj 3.2 52

38 QuasiZMaximumMℓikelihoodMxstimationMofMztRvHMModelsMWithMHeavyZTailedMℓikelihoodsaMJournalnofn
BusinessnandnEconomicnStatisticsYM2014YMfeYMdjkZdld 3.8 56

37 StatisticalManalysisMofMbigMdataMonMpharmacogenomicsaMAdvancednDrugnDeliverynReviewsYM2013YMihYMlkjZdccc18.5 34

36 ℓargeMvovarianceMxstimationMbyMThresholdingMPrincipalMOrthogonalMvomplementsaMJournalnofnthen
RoyalnStatisticalnSocietynSeriesnB:nStatisticalnMethodologyYM2013YMjhYMicf 3.9 336

35 ParametricallyMzuidedMzeneralizedMtdditiveMModelsMwithMtpplicationMtoMMergersMandMtcquisitionsM
wataaMJournalnofnNonparametricnStatisticsYM2013YMehYMdclZdek 0.7 6

34 wistributionsMofMtnglesMinMRandomMPackingMonMSpheresaMJournalnofnMachinenLearningnResearchYM2013YM
dgYMdkfjZdkig 28.6 30

33 tMROtwMtoMvlassificationMinMHighMwimensionalMSpaceaMJournalnofnthenRoyalnStatisticalnSocietynSeriesnB:n
StatisticalnMethodologyYM2012YMjgYMjghZjjd 3.9 94

32 xstimatingMyalseMwiscoveryMProportionMUnderMtrbitraryMvovarianceMwependenceaMJournalnofnthen
AmericannStatisticalnAssociationYM2012YMdcjYMdcdlZdcfh 2.8 113

31 VastMPortfolioMSelectionMwithMzrossZexposureMvonstraintsUVaMJournalnofnthenAmericannStatisticaln
AssociationYM2012YMdcjYMhleZici 2.8 156

30 VastMVolatilityMMatrixMxstimationMusingMHighMyrequencyMwataMforMPortfolioMSelectionaMJournalnofnthen
AmericannStatisticalnAssociationYM2012YMdcjYMgdeZgek 2.8 72

29 TestingMandMdetectingMjumpsMbasedMonMaMdiscretelyMobservedMprocessaMJournalnofnEconometricsYM2011YM
digYMffdZfgg 2.6 13
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28 NonparametricMIndependenceMScreeningMinMSparseMUltraZHighMwimensionalMtdditiveMModelsaMJournaln
ofnthenAmericannStatisticalnAssociationYM2011YMdciYMhggZhhj 2.8 297

27 HIzHMwIMxNSIONtℓMvOVtRItNvxMMtTRIXMxSTIMtTIONMINMtPPROXIMtTxMytvTORMMOwxℓSaM
AnnalsnofnStatisticsYM2011YMflYMffecZffhi 3.2 152

26 NONPtRtMxTRIvMxSTIMtTIONMOyMzxNxWISxMVtRItNvxMyORMMIvROtRRtYMwtTtaMAnnalsnofn
StatisticsYM2010YMfkYMejefZejhc 3.2 5

25 wiabetesMisMnotManMindependentMpredictorMofMgastroparesisMinMsymptomaticMpatientsMreferredMforM
gastricMemptyingMstudiesaMTestYM2010YMdlYMfjZge 1.1 1

24 vommentsMonmMâ��MdZpenalizationMforMmixtureMregressionMmodelsaMTestYM2010YMdlYMeigZeil 1.1 0

23 tMSelectiveMOverviewMofMVariableMSelectionMinMHighMwimensionalMyeatureMSpaceaMStatisticanSinicaYM
2010YMecYMdcdZdgk 0.7 265

22 OptionMPricingMWithMModelZzuidedMNonparametricMMethodsaMJournalnofnthenAmericannStatisticaln
AssociationYM2009YMdcgYMdfhdZdfje 2.8 19

21 UltrahighMdimensionalMfeatureMselectionmMbeyondMtheMlinearMmodelaMJournalnofnMachinenLearningn
ResearchYM2009YMdcYMecdfZecfk 28.6 148

20 HighMdimensionalMcovarianceMmatrixMestimationMusingMaMfactorMmodelaMJournalnofnEconometricsYM2008YM
dgjYMdkiZdlj 2.6 325

19 StatisticalMMethodsMwithMVaryingMvoefficientMModelsaMStatisticsnandnItsnInterfaceYM2008YMdYMdjlZdlh 0.4 268

18 ToMHowMManyMSimultaneousMHypothesisMTestsMvanMNormalYMStudentTsMtMorMuootstrapMvalibrationMueM
tppliedraMJournalnofnthenAmericannStatisticalnAssociationYM2007YMdceYMdekeZdekk 2.8 43

17 wynamicMIntegrationMofMTimeZMandMStateZwomainMMethodsMforMVolatilityMxstimationaMJournalnofnthen
AmericannStatisticalnAssociationYM2007YMdceYMidkZifd 2.8 23

16 NonparametricMinferenceMwithMgeneralizedMlikelihoodMratioMtestsaMTestYM2007YMdiYMgclZggg 1.1 61

15 RejoinderMonmMNonparametricMinferenceMwithMgeneralizedMlikelihoodMratioMtestsaMTestYM2007YMdiYMgjdZgjk 1.1 0

14 SelectionMandMvalidationMofMnormalizationMmethodsMforMcZwNtMmicroarraysMusingMwithinZarrayM
replicationsaMBioinformaticsYM2007YMefYMefldZk 7.2 16

13 tMNOTxMONMTHxMuOUNwxwMNORMtℓMMxtNMPROuℓxMM2007YMifhZigj

12 tnalysisMofMℓongitudinalMwataMwithMSemiparametricMxstimationMofMvovarianceMyunctionaMJournalnofn
thenAmericannStatisticalnAssociationYM2007YMdceYMifeZigd 2.8 176

11 RegularizationMinMstatisticsaMTestYM2006YMdhYMejdZfgg 1.1 114
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10 StatisticalManalysisMofMwNtMmicroarrayMdataMinMcancerMresearchaMClinicalnCancernResearchYM2006YMdeYMggilZjf12.9 37

9 ProfileMlikelihoodMinferencesMonMsemiparametricMvaryingZcoefficientMpartiallyMlinearMmodelsaMBernoulli
YM2005YMddYMdcfd 1.6 464

8
RemovingMintensityMeffectsMandMidentifyingMsignificantMgenesMforMtffymetrixMarraysMinMmacrophageM
migrationMinhibitoryMfactorZsuppressedMneuroblastomaMcellsaMProceedingsnofnthenNationalnAcademynofn
SciencesnofnthenUnitednStatesnofnAmericaYM2005YMdceYMdjjhdZi

11.5 29

7 NonconcaveMpenalizedMlikelihoodMwithMaMdivergingMnumberMofMparametersaMAnnalsnofnStatisticsYM2004YM
feYMlek 3.2 525

6 woMWeMxxploitMallMInformationMforMvounterfactualMtnalysisrMuenefitsMofMyactorMModelsMandM
IdiosyncraticMvorrectionaMJournalnofnthenAmericannStatisticalnAssociationYdZhf 2.8 0

5 OptimalMvovariateMualancingMvonditionsMinMPropensityMScoreMxstimationWaMJournalnofnBusinessnandn
EconomicnStatisticsYdZgd 3.8 0

4 StatisticalMInferenceMforMHighZwimensionalMMatrixZVariateMyactorMModelsaMJournalnofnthenAmericann
StatisticalnAssociationYdZgg 2.8 2

3 vonvexMandMNonconvexMOptimizationMtreMuothMMinimaxZOptimalMforMNoisyMulindMweconvolutionM
UnderMRandomMwesignsaMJournalnofnthenAmericannStatisticalnAssociationYdZdd 2.8 1

2 UnderstandingMImplicitMRegularizationMinMOverZParameterizedMSingleMIndexMModelaMJournalnofnthen
AmericannStatisticalnAssociationYdZdg 2.8 1

1 SIMPℓxmMStatisticalMinferenceMonMmembershipMprofilesMinMlargeMnetworksaMJournalnofnthenRoyaln
StatisticalnSocietynSeriesnB:nStatisticalnMethodologyY 3.9 2
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