
Jumps in Financial Markets: A New Nonparametric Test and Jump Dynamics

Review of Financial Studies

21, 2535-2563

DOI: 10.1093/rfs/hhm056

Citation Report



Citation Report

2

# Article IF Citations

1 Inference for Continuous Semimartingales Observed at High Frequency: A General Approach. SSRN
Electronic Journal, 2007, , . 0.4 9

2 Jumps and Betas: A New Framework for Disentangling and Estimating Systematic Risks. SSRN Electronic
Journal, 2007, , . 0.4 22

3 Is there information in the volatility skew?. Journal of Futures Markets, 2007, 27, 921-959. 0.9 58

4 Risk, jumps, and diversification. Journal of Econometrics, 2008, 144, 234-256. 3.5 236

5 The Economic Value of Using Realized Volatility in Forecasting Future Implied Volatility. SSRN
Electronic Journal, 2008, , . 0.4 0

6 Information Shocks, Jumps, and Price Discovery: Evidence from the U.S. Treasury Market. SSRN
Electronic Journal, 0, , . 0.4 8

7 Inference for the Jump Part of Quadratic Variation of ItÃ´ Semimartingales. SSRN Electronic Journal,
2008, , . 0.4 7

8 Measuring Downside Risk - Realised Semivariance. SSRN Electronic Journal, 0, , . 0.4 55

9 Testing and Detecting Jumps Based on a Discretely Observed Process. SSRN Electronic Journal, 0, , . 0.4 6

10 Robust Estimation of Intraweek Periodicity in Volatility and Jump Detection. SSRN Electronic Journal,
2008, , . 0.4 19

11 Threshold Bipower Variation and the Impact of Jumps on Volatility Forecasting. SSRN Electronic
Journal, 2008, , . 0.4 37

12 Jumps and Information Flow in Financial Markets. SSRN Electronic Journal, 2009, , . 0.4 9

13 Testing for common arrivals of jumps for discretely observed multidimensional processes. Annals of
Statistics, 2009, 37, . 1.4 162

14 Realized Volatility When Sampling Times are Possibly Endogenous. SSRN Electronic Journal, 2009, , . 0.4 12

15 Stock Price Jumps and Cross-Sectional Return Predictability. SSRN Electronic Journal, 2009, , . 0.4 6

16 Hop, Skip and Jump - What are Modern 'Jump' Tests Finding in Stock Returns?. SSRN Electronic Journal,
0, , . 0.4 5

17 Jumps, Cojumps and Macro Announcements. SSRN Electronic Journal, 2009, , . 0.4 21

18 Spot Variance Path Estimation and Its Application to High Frequency Jump Testing. SSRN Electronic
Journal, 0, , . 0.4 3



3

Citation Report

# Article IF Citations

19 A Two-stage Approach for Estimating Jump-diffusion Model with Application to Daily Returns of
USD/CNY Exchange Rates. , 2009, , . 0

20 THE ECONOMIC VALUE OF USING REALIZED VOLATILITY IN FORECASTING FUTURE IMPLIED VOLATILITY.
Journal of Financial Research, 2009, 32, 231-259. 0.7 16

21 Estimating Volatility in the Presence of Market Microstructure Noise: A Review of the Theory and
Practical Considerations. , 2009, , 577-598. 10

22 Testing for jumps in a discretely observed process. Annals of Statistics, 2009, 37, . 1.4 399

23 The Economic Role of Jumps and Recovery Rates in the Market for Corporate Default Risk. Journal of
Financial and Quantitative Analysis, 2010, 45, 1517-1547. 2.0 53

24 INFERENCE FOR THE JUMP PART OF QUADRATIC VARIATION OF ITÃ” SEMIMARTINGALES. Econometric Theory,
2010, 26, 331-368. 0.6 36

25 Spectral estimation of the fractional order of a LÃ©vy process. Annals of Statistics, 2010, 38, . 1.4 33

26 The Role of Additional Information in Option Pricing: Estimation Issues for the State Space Model.
Computational Economics, 2010, 36, 283-307. 1.5 0

27 New tests for jumps in semimartingale models. Statistical Inference for Stochastic Processes, 2010, 13,
15-41. 0.4 52

28 Detecting jumps from LÃ©vy jump diffusion processesâ˜†. Journal of Financial Economics, 2010, 96, 271-290. 4.6 124

29 Continuousâ€•time models, realized volatilities, and testable distributional implications for daily stock
returns. Journal of Applied Econometrics, 2010, 25, 233-261. 1.3 160

30 Jumps and betas: A new framework for disentangling and estimating systematic risks. Journal of
Econometrics, 2010, 157, 220-235. 3.5 111

31 Realised quantile-based estimation of the integrated variance. Journal of Econometrics, 2010, 159,
74-98. 3.5 90

32 Threshold bipower variation and the impact of jumps on volatility forecasting. Journal of
Econometrics, 2010, 159, 276-288. 3.5 439

33 The timing of information transmission in financial markets. Physica A: Statistical Mechanics and Its
Applications, 2010, 389, 5749-5758. 1.2 5

35 Were Stocks During the Financial Crisis More Jumpy: A Comparative Study. SSRN Electronic Journal,
2010, , . 0.4 3

36 Inventory Announcements, Jump Dynamics and Volatility in U.S. Energy Futures Markets. SSRN
Electronic Journal, 0, , . 0.4 2

37 Evaluating Analysts' Value: Evidence from Recommendations Around Stock Price Jumps. SSRN
Electronic Journal, 2010, , . 0.4 0



4

Citation Report

# Article IF Citations

38 Volatility in Discrete and Continuous Time Models: A Survey with New Evidence on Large and Small
Jumps. SSRN Electronic Journal, 2010, , . 0.4 0

39 How Much Should We Pay for Interconnecting Electricity Markets? A Real Options Approach. SSRN
Electronic Journal, 0, , . 0.4 4

40 Time-Varying Leverage Effects. SSRN Electronic Journal, 2010, , . 0.4 10

41 Intraday Liquidity Dynamics of the DJIA Stocks Around Price Jumps. SSRN Electronic Journal, 0, , . 0.4 6

42 Jump-Robust Volatility Estimation Using Nearest Neighbor Truncation. SSRN Electronic Journal, 2010, ,
. 0.4 28

43 Variance Risk-Premium Dynamics: The Role of Jumps. Review of Financial Studies, 2010, 23, 345-383. 3.7 277

44 Event riskâ€”Parametrization and estimation in a generalized Pareto model with time-varying
thresholds. Quantitative Finance, 2010, 10, 455-460. 0.9 0

45 Frequency of observation and the estimation of integrated volatility in deep and liquid financial
markets. Journal of Empirical Finance, 2010, 17, 212-240. 0.9 23

46 Explaining asymmetric volatility around the world. Journal of Empirical Finance, 2010, 17, 938-956. 0.9 28

47 Robust estimation of multivariate jump-diffusion processes via Dynamic Programming. , 2010, , . 0

48 Information Shocks, Liquidity Shocks, Jumps, and Price Discovery: Evidence from the U.S. Treasury
Market. Journal of Financial and Quantitative Analysis, 2011, 46, 527-551. 2.0 154

49 Testing whether jumps have finite or infinite activity. Annals of Statistics, 2011, 39, . 1.4 76

50 Intraday jumps and US macroeconomic news announcements. Journal of Banking and Finance, 2011, 35,
2511-2527. 1.4 114

51 Robust estimation of intraweek periodicity in volatility and jump detection. Journal of Empirical
Finance, 2011, 18, 353-367. 0.9 142

52 Volatility Skew, Earnings Announcements, and the Predictability of Crashes. SSRN Electronic Journal,
0, , . 0.4 15

53 Stochastic Volatility of Volatility and Variance Risk Premia. SSRN Electronic Journal, 2011, , . 0.4 3

54 Volatility Forecasting: Downside Risk, Jumps and Leverage Effect. SSRN Electronic Journal, 0, , . 0.4 0

55
Testing for jumps in Japanese stock market under the financial crisis through high-frequency data.
Proceedings of the ISCIE International Symposium on Stochastic Systems Theory and Its Applications,
2011, 2011, 102-111.

0.1 0



5

Citation Report

# Article IF Citations

56 Integration and Contagion in US Housing Markets. SSRN Electronic Journal, 2011, , . 0.4 4

57 A Comprehensive Comparison of Nonparametric Tests for Jumps in Asset Prices. SSRN Electronic
Journal, 0, , . 0.4 18

58 The Relationship between the Volatility of Returns and the Number of Jumps in Financial Markets. SSRN
Electronic Journal, 2011, , . 0.4 1

59 Evaluating Factor Pricing Models Using High Frequency Panels. SSRN Electronic Journal, 0, , . 0.4 0

60 Price and Volatility Co-Jumps. SSRN Electronic Journal, 0, , . 0.4 14

61 Jumps in High-Frequency Data: Spurious Detections, Dynamics, and News. SSRN Electronic Journal, 0, , . 0.4 19

62 Estimating the Leverage Parameter of Continuous-Time Stochastic Volatility Models Using High
Frequency S&P 500 and VIX. SSRN Electronic Journal, 2011, , . 0.4 0

63 Fact or Friction: Jumps at Ultra High Frequency. SSRN Electronic Journal, 0, , . 0.4 23

64 Nonparametric tests for pathwise properties of semimartingales. Bernoulli, 2011, 17, . 0.7 73

65 Estimating the leverage parameter of continuousâ€•time stochastic volatility models using high
frequency S&amp;P 500 and VIX. Managerial Finance, 2011, 37, 1048-1067. 0.7 11

66 Testing and detecting jumps based on a discretely observed process. Journal of Econometrics, 2011, 164,
331-344. 3.5 20

67 The effect of infrequent trading on detecting price jumps. AStA Advances in Statistical Analysis, 2011,
95, 27-58. 0.4 3

68 How precise is the finite sample approximation of the asymptotic distribution of realised variation
measures in the presence of jumps?. AStA Advances in Statistical Analysis, 2011, 95, 253-291. 0.4 3

69 Jump risk and cross section of stock returns: evidence from Chinaâ€™s stock market. Journal of
Economics and Finance, 2011, 35, 309-331. 0.8 11

70 Jumps, cojumps and macro announcements. Journal of Applied Econometrics, 2011, 26, 893-921. 1.3 212

71 Volatility, Jumps, and Predictability of Returns: A Sequential Analysis. Econometric Reviews, 2011, 30,
669-695. 0.5 3

72 Functional Relationships Between Price and Volatility Jumps and Their Consequences for Discretely
Observed Data. Journal of Applied Probability, 2012, 49, 901-914. 0.4 8

73 Common Intraday Periodicity. Journal of Financial Econometrics, 2012, 10, 325-353. 0.8 19



6

Citation Report

# Article IF Citations

74 Jumps and Cojumps in Subprime Home Equity Derivatives. Journal of Portfolio Management, 2012, 38,
136-146. 0.3 5

75 Spot Variance Path Estimation and Its Application to High-Frequency Jump Testing. Journal of Financial
Econometrics, 2012, 10, 354-389. 0.8 17

76 Asymptotic Theory of Range-Based Multipower Variation. Journal of Financial Econometrics, 2012, 10,
417-456. 0.8 28

77 The identification of price jumps. Monte Carlo Methods and Applications, 2012, 18, . 0.3 13

78 Functional Relationships Between Price and Volatility Jumps and Their Consequences for Discretely
Observed Data. Journal of Applied Probability, 2012, 49, 901-914. 0.4 7

79 Modeling high-frequency financial data by pure jump processes. Annals of Statistics, 2012, 40, . 1.4 53

80 Identifying Jumps in Financial Assets: A Comparison Between Nonparametric Jump Tests. Journal of
Business and Economic Statistics, 2012, 30, 242-255. 1.8 112

81 Assessing the Performance of Different Volatility Estimators: A Monte Carlo Analysis. Applied
Mathematical Finance, 2012, 19, 535-552. 0.8 3

82 An empirical examination of jump risk in asset pricing and volatility forecasting in China's equity and
bond markets. Pacific-Basin Finance Journal, 2012, 20, 857-880. 2.0 34

83 Jump-robust volatility estimation using nearest neighbor truncation. Journal of Econometrics, 2012,
169, 75-93. 3.5 361

84 Cojumping: Evidence from the US Treasury bond and futures markets. Journal of Banking and Finance,
2012, 36, 1563-1575. 1.4 60

85 Price jumps in Visegrad-country stock markets: An empirical analysis. Emerging Markets Review, 2012,
13, 184-201. 2.2 5

86 Analyzing the Spectrum of Asset Returns: Jump and Volatility Components in High Frequency Data.
Journal of Economic Literature, 2012, 50, 1007-1050. 4.5 136

88 Jumps and Information Flow in Financial Markets. Review of Financial Studies, 2012, 25, 439-479. 3.7 145

89 Do jumps mislead the FX market?. Quantitative Finance, 2012, 12, 1521-1532. 0.9 3

90 Cojumps in Stock Prices: Empirical Evidence. SSRN Electronic Journal, 2012, , . 0.4 5

91 Jump on the Postâ€“Earnings Announcement Drift (corrected). Financial Analysts Journal, 2012, 68, 63-80. 1.2 12

92 The Response of Oil Prices to Macroeconomic News: An Analysis of Jumps. SSRN Electronic Journal, 0, ,
. 0.4 1



7

Citation Report

# Article IF Citations

93 Efficient and Feasible Inference for the Components of Financial Variation Using Blocked Multipower
Variation. SSRN Electronic Journal, 0, , . 0.4 20

94 Stochastic volatility and stochastic leverage. Annals of Finance, 2012, 8, 205-233. 0.3 27

95 How much should we pay for interconnecting electricity markets? A real options approach. Energy
Economics, 2012, 34, 14-30. 5.6 40

96 Confidence interval of the jump activity index based on empirical likelihood using high frequency
data. Journal of Statistical Planning and Inference, 2012, 142, 1378-1387. 0.4 2

97 On the jump activity index for semimartingales. Journal of Econometrics, 2012, 166, 213-223. 3.5 63

98 Testing for jumps in noisy high frequency data. Journal of Econometrics, 2012, 168, 207-222. 3.5 108

99 Jumps in equilibrium prices and market microstructure noise. Journal of Econometrics, 2012, 168,
396-406. 3.5 75

100 On cumulative jump random variables. Annals of Operations Research, 2013, 206, 485-500. 2.6 2

101 Rate-optimal tests for jumps in diffusion processes. Statistical Papers, 2013, 54, 1009-1041. 0.7 7

102 Regimes and long memory in realized volatility. Studies in Nonlinear Dynamics and Econometrics, 2013,
17, . 0.2 3

103 Robust Estimation and Inference for Jumps in Noisy High Frequency Data: A Local-to-Continuity Theory
for the Pre-Averaging Method. Econometrica, 2013, 81, 1673-1693. 2.6 29

104 Is a pure jump process fitting the high frequency data better than a jump-diffusion process?. Journal of
Statistical Planning and Inference, 2013, 143, 315-320. 0.4 3

105 Stochastic Volatility of Volatility and Variance Risk Premia. Journal of Financial Econometrics, 2013,
11, 1-46. 0.8 49

106 Disentangling the effect of jumps on systematic risk using a new estimator of integrated co-volatility.
Journal of Banking and Finance, 2013, 37, 1777-1786. 1.4 14

107 A factor approach to realized volatility forecasting in the presence of finite jumps and
cross-sectional correlation in pricing errors. Economics Letters, 2013, 120, 224-228. 0.9 10

108 Asymptotic properties for multipower variation of semimartingales and Gaussian integral processes
with jumps. Journal of Statistical Planning and Inference, 2013, 143, 1307-1319. 0.4 6

109 Jumps and Trading Activity in Interest Rate Futures Markets: The Response to Macroeconomic
Announcements. Asia-Pacific Journal of Financial Studies, 2013, 42, 689-723. 0.6 6

110 Stock Price Jumps and Cross-Sectional Return Predictability. Journal of Financial and Quantitative
Analysis, 2013, 48, 1519-1544. 2.0 61



8

Citation Report

# Article IF Citations

111 The jump characteristics of stock market from views of high frequency data. , 2013, , . 0

112 Momentum and Default Risk: Some Results Using the Jump Component. SSRN Electronic Journal, 2013, , . 0.4 0

113 Disentangling Continuous Volatility From Jumps in Long-Run Risk-Return Relationships. SSRN
Electronic Journal, 2013, , . 0.4 0

114 Price Jump Indicators: Stock Market Empirics During the Crisis. SSRN Electronic Journal, 2013, , . 0.4 4

115 The Fine Structure of Equity-Index Option Dynamics. SSRN Electronic Journal, 0, , . 0.4 2

116 A Quantile-Based Realized Measure of Variation: New Tests for Outlying Observations in Financial
Data. SSRN Electronic Journal, 0, , . 0.4 1

117 Anticipating Uncertainty: Straddles Around Earnings Announcements. SSRN Electronic Journal, 2013, ,
. 0.4 4

118 Empirical Evidence on the Importance of Aggregation, Asymmetry, and Jumps for Volatility Prediction.
SSRN Electronic Journal, 2013, , . 0.4 0

119 Jumps in Option Prices and Their Determinants: Real-Time Evidence from the E-Mini S&P 500 Option
Market. SSRN Electronic Journal, 2013, , . 0.4 3

120 Understanding Jumps in the High-Frequency VIX. SSRN Electronic Journal, 2013, , . 0.4 2

122 Measuring the Realized Skewness in Noisy Semi-Martingale with Jumps Using High Frequency Data. SSRN
Electronic Journal, 2013, , . 0.4 1

123 Resolution of Policy Uncertainty and Sudden Declines in Volatility. SSRN Electronic Journal, 0, , . 0.4 20

124 Price Jump Behavior During Financial Distress: Intuition, Analysis, and a Regulatory Perspective. , 2014, ,
483-507. 1

125 Assessment of Uncertainty in High Frequency Data: The Observed Asymptotic Variance. SSRN Electronic
Journal, 2014, , . 0.4 5

126 The Propagation of Shocks Across International Equity Markets: A Microstructure Perspective. SSRN
Electronic Journal, 0, , . 0.4 4

127 System-Wide Tail Comovements: A Bootstrap Test for Cojump Identification on the S&P 500, US Bonds
and Exchange Rates. SSRN Electronic Journal, 2014, , . 0.4 0

128 Increased Correlation Among Asset Classes: Are Volatility or Jumps to Blame, or Both?. SSRN
Electronic Journal, 2014, , . 0.4 4

129 High- and Low-Frequency Correlations in European Government Bond Spreads and Their
Macroeconomic Drivers. SSRN Electronic Journal, 2014, , . 0.4 0



9

Citation Report

# Article IF Citations

130 A Variance Spillover Analysis Without Covariances: What Do We Miss?. SSRN Electronic Journal, 2014,
, . 0.4 5

131 A Frequency-Specific Factorization to Identify Commonalities with an Application to the European
Bond Markets. SSRN Electronic Journal, 2014, , . 0.4 2

132 REALIZED VOLATILITY WHEN SAMPLING TIMES ARE POSSIBLY ENDOGENOUS. Econometric Theory, 2014, 30,
580-605. 0.6 59

133 Testing Random Walk Hypothesis for Romanian Consumption: A Continuous Time Approach. Procedia
Economics and Finance, 2014, 15, 228-237. 0.6 0

134 NONâ€•PARAMETRIC ESTIMATION OF HIGHâ€•FREQUENCY SPOT VOLATILITY FOR BROWNIAN SEMIMARTINGALE
WITH JUMPS. Journal of Time Series Analysis, 2014, 35, 572-591. 0.7 9

135 Estimating spot volatility with high-frequency financial data. Journal of Econometrics, 2014, 181,
117-135. 3.5 62

136 Three-point approach for estimating integrated volatility and integrated covariance. Quantitative
Finance, 2014, 14, 529-543. 0.9 0

137 Cojumps in stock prices: Empirical evidence. Journal of Banking and Finance, 2014, 40, 443-459. 1.4 64

138 Price jumps on European stock markets. Borsa Istanbul Review, 2014, 14, 10-22. 2.4 12

139 The intra-day impact of communication on euro-dollar volatility and jumps. Journal of International
Money and Finance, 2014, 43, 131-154. 1.3 41

140 Volatility persistence in crude oil markets. Energy Policy, 2014, 65, 729-742. 4.2 61

141 Twenty years of jumps in commodity markets. International Review of Applied Economics, 2014, 28,
64-82. 1.3 24

142 Intraday liquidity dynamics and news releases around price jumps: Evidence from the DJIA stocks.
Journal of Financial Markets, 2014, 17, 121-149. 0.7 73

143 S&amp;P 500 Indexâ€•Futures Price Jumps and Macroeconomic News. Journal of Futures Markets, 2014, 34,
980-1001. 0.9 31

144 Disentangling Continuous Volatility from Jumps in Long-Run Risk-Return Relationships. Journal of
Financial Econometrics, 2014, 12, 544-583. 0.8 15

145 Currency jumps and crises: Do developed and emerging market currencies jump together?. Pacific-Basin
Finance Journal, 2014, 30, 132-157. 2.0 8

146 Are Analystsâ€™ Recommendations Informative? Intraday Evidence on the Impact of Time Stamp Delays.
Journal of Finance, 2014, 69, 645-673. 3.2 150

147 Jump detection with wavelets for high-frequency financial time series. Quantitative Finance, 2014, 14,
1427-1444. 0.9 42



10

Citation Report

# Article IF Citations

148 Fact or friction: Jumps at ultra high frequency. Journal of Financial Economics, 2014, 114, 576-599. 4.6 162

149 System-wide tail comovements: A bootstrap test for cojump identification on the S&amp;P 500, US
bonds and currencies. Journal of International Money and Finance, 2014, 48, 147-174. 1.3 15

150 Consuming durable goods when stock markets jump: A strategic asset allocation approach. Journal of
Economic Dynamics and Control, 2014, 42, 86-104. 0.9 2

151 Large shocks in the volatility of the Dow Jones Industrial Average index: 1928â€“2013. Journal of Banking
and Finance, 2014, 43, 188-199. 1.4 55

152 Dynamic assets allocation based on market microstructure model with variable-intensity jumps.
Journal of Central South University, 2014, 21, 993-1002. 1.2 0

153 Jointly estimating jump betas. Journal of Risk Finance, 2014, 15, 131-148. 3.6 3

155 Accounting for earnings announcements in the pricing of equity options. Journal of Financial
Engineering, 2014, 01, 1450031. 0.5 2

156 Modelling and Forecasting High Frequency Financial Data. , 2015, , . 7

157 Empirical Analysis of Affine Versus Nonaffine Variance Specifications in Jump-Diffusion Models for
Equity Indices. Journal of Business and Economic Statistics, 2015, 33, 68-75. 1.8 18

158 Aggregate Jump and Volatility Risk in the Crossâ€•Section of Stock Returns. Journal of Finance, 2015, 70,
577-614. 3.2 225

159 OWNERSHIP CONCENTRATION AND FIRM PERFORMANCE IN EMERGING MARKETS: A METAâ€•ANALYSIS. Journal
of Economic Surveys, 2015, 29, 199-229. 3.7 105

160 Building architectures for dataâ€•intensive science using the ADAGE framework. Concurrency
Computation Practice and Experience, 2015, 27, 1188-1206. 1.4 12

161 Bayesian Networks and Stochastic Factor Models. SSRN Electronic Journal, 0, , . 0.4 2

162 Something in the Air: Information Density, News Surprises, and Price Jumps. SSRN Electronic Journal, 0,
, . 0.4 1

163 Stock Market Reactions to Unconventional Monetary Policy Announcements. SSRN Electronic
Journal, 0, , . 0.4 0

164 Accounting for Earnings Announcements in the Pricing of Equity Options. SSRN Electronic Journal, 0,
, . 0.4 0

165 Large-Dimensional Factor Modeling Based on High-Frequency Observations. SSRN Electronic Journal,
2015, , . 0.4 9

166 Pricing and Disentanglement of American Puts in the Hyper-Exponential Jump-Diffusion Model. SSRN
Electronic Journal, 0, , . 0.4 5



11

Citation Report

# Article IF Citations

167 Volatility and Liquidity. SSRN Electronic Journal, 0, , . 0.4 7

168 Extreme Events in Stock Market Fundamental Factors. SSRN Electronic Journal, 2015, , . 0.4 1

169 Can Housing Risk Be Diversified? A Cautionary Tale from the Housing Boom and Bust. Review of
Financial Studies, 2015, 28, 913-936. 3.7 45

170 A new approach to assessing model risk in high dimensions. Journal of Banking and Finance, 2015, 58,
166-178. 1.4 61

171 Further Evidence on Foreign Exchange Jumps and News Announcements. Emerging Markets Finance and
Trade, 2015, 51, 774-787. 1.7 9

172 A modeling approach to financial time series based on market microstructure model with jumps.
Applied Soft Computing Journal, 2015, 29, 40-51. 4.1 7

173 A variance spillover analysis without covariances: What do we miss?. Journal of International Money
and Finance, 2015, 51, 174-195. 1.3 70

174 Inventory announcements, jump dynamics, volatility and trading volume in U.S. energy futures
markets. Energy Economics, 2015, 48, 336-349. 5.6 23

175 Dynamic Hedging and Extreme Asset Co-movements. Review of Financial Studies, 2015, 28, 743-790. 3.7 13

176 Internationally Correlated Jumps. Review of Asset Pricing Studies, 2015, 5, 92-111. 1.5 42

177 Momentum and default risk. Some results using the jump component. International Review of
Financial Analysis, 2015, 40, 185-193. 3.1 1

178 The fine structure of equity-index option dynamics. Journal of Econometrics, 2015, 187, 532-546. 3.5 27

179 Empirical evidence on the importance of aggregation, asymmetry, and jumps for volatility prediction.
Journal of Econometrics, 2015, 187, 606-621. 3.5 65

180 Realized EquiCorrelation: a birdâ€™s-eye view of financial stress on equity markets. Applied Economics,
2015, 47, 5013-5033. 1.2 1

181 Modelling systemic price cojumps with Hawkes factor models. Quantitative Finance, 2015, 15, 1137-1156. 0.9 57

182 CONDITIONAL JUMP DYNAMICS IN STOCK RETURNS: EVIDENCE FROM MIST STOCK EXCHANGES. Singapore
Economic Review, 2015, 60, 1550005. 0.9 3

183 Riding the swaption curve. Journal of Banking and Finance, 2015, 59, 57-75. 1.4 13

184 Modeling financial contagion using mutually exciting jump processes. Journal of Financial Economics,
2015, 117, 585-606. 4.6 386



12

Citation Report

# Article IF Citations

185 Risk and ethical investment: Empirical evidence from Dow Jones Islamic indexes. Research in
International Business and Finance, 2015, 35, 33-56. 3.1 55

186 Macroannouncements, bond auctions and rating actions in the European government bond spreads.
Journal of International Money and Finance, 2015, 53, 148-173. 1.3 12

187 Return and Volatility Spillovers and Cojump Behavior Between the U.S. and Korean Stock Markets.
Emerging Markets Finance and Trade, 2015, 51, S3-S17. 1.7 18

188 Trading price jump clusters in foreign exchange markets. Journal of Financial Markets, 2015, 24, 66-92. 0.7 17

189 Improving model performance with the integrated wavelet denoising method. Studies in Nonlinear
Dynamics and Econometrics, 2015, 19, 445-467. 0.2 9

190 Are classical option pricing models consistent with observed option second-order moments? Evidence
from high-frequency data. Journal of Banking and Finance, 2015, 61, 46-63. 1.4 10

191 The economic value of volatility timing with realized jumps. Journal of Empirical Finance, 2015, 34,
45-59. 0.9 20

192 Can Chinese Stock Index Future and Spot Markets Influence Each Otherâ€™s Volatility? Evidence from
Both Conditional Volatility and Realized Volatility. Journal of Alternative Investments, 2015, 18, 37-47. 0.3 0

193 Missing in Asynchronicity: A Kalmanâ€•em Approach for Multivariate Realized Covariance Estimation.
Journal of Applied Econometrics, 2015, 30, 377-397. 1.3 43

194 Econometrics of co-jumps in high-frequency data with noise. Journal of Econometrics, 2015, 184,
361-378. 3.5 45

195 Does ambiguity matter? Estimating asset pricing models with a multiple-priors recursive utility.
Journal of Financial Economics, 2015, 115, 361-382. 4.6 51

196 Financial Econometrics and Empirical Market Microstructure. , 2015, , . 7

197 Rounding Errors and Volatility Estimation. Journal of Financial Econometrics, 2015, 13, 478-504. 0.8 25

198 Testing for jumps in conditionally Gaussian ARMAâ€“GARCH models, a robust approach. Computational
Statistics and Data Analysis, 2016, 100, 383-400. 0.7 52

199 Do Co-Jumps Impact Correlations in Currency Markets?. SSRN Electronic Journal, 0, , . 0.4 0

200 How Crashes Develop: Intradaily Volatility and Crash Evolution. SSRN Electronic Journal, 2016, , . 0.4 0

201 A Multifactor Self-Exciting Jump Diffusion Approach for Modelling the Clustering of Jumps in Equity
Returns. SSRN Electronic Journal, 2016, , . 0.4 0

202 Understanding and Trading the Term Structure of Volatility. SSRN Electronic Journal, 0, , . 0.4 2



13

Citation Report

# Article IF Citations

203 Jump Variation Estimation with Noisy High Frequency Financial Data via Wavelets. Econometrics, 2016,
4, 34. 0.5 10

204 How Do Insiders Trade?. SSRN Electronic Journal, 0, , . 0.4 3

205 The Drift Burst Hypothesis. SSRN Electronic Journal, 0, , . 0.4 7

206 More than Prices: Brent-WTI Cointegration in Option-Implied Moments. SSRN Electronic Journal, 0, , . 0.4 0

207 Volatility Forecasting: Downside Risk, Jumps and Leverage Effect. Econometrics, 2016, 4, 8. 0.5 42

208 Continuous and Jump Betas: Implications for Portfolio Diversification. Econometrics, 2016, 4, 27. 0.5 4

209 The Asian Correction Can Be Quantitatively Forecasted Using a Statistical Model of Fusion-Fission
Processes. PLoS ONE, 2016, 11, e0163842. 1.1 5

210 Forecasting and Trading High Frequency Volatility on Large Indices. SSRN Electronic Journal, 2016, , . 0.4 0

211 ECB Monetary Policy Surprises: Identification Through Cojumps in Interest Rates. Journal of Applied
Econometrics, 2016, 31, 613-629. 1.3 20

212 Forward guidance and the predictability of monetary policy: a wavelet-based jump detection approach.
Journal of the Royal Statistical Society Series C: Applied Statistics, 2016, 65, 299-314. 0.5 2

213 Stock volatility, return jumps and uncertainty shocks during the Great Depression. Financial History
Review, 2016, 23, 165-192. 0.6 16

214 Limit order placement by high-frequency traders. Borsa Istanbul Review, 2016, 16, 185-209. 2.4 16

215 Liquidity Dynamics Around Jumps: The Evidence from the Warsaw Stock Exchange. Emerging Markets
Finance and Trade, 2016, 52, 2740-2755. 1.7 13

216 On the relationship between conditional jump intensity and diffusive volatility. Journal of Empirical
Finance, 2016, 37, 196-213. 0.9 2

217 Dynamic transmissions between Sukuk and bond markets. Research in International Business and
Finance, 2016, 38, 246-261. 3.1 49

218 Time series analysis of volatility in the petroleum pricing markets: the persistence, asymmetry and
jumps in the returns series. OPEC Energy Review, 2016, 40, 235-262. 1.0 2

219 Testing long memory based on a discretely observed process. Applied Mathematics, 2016, 31, 253-268. 0.6 0

220 A fast numerical method to price American options under the Bates model. Computers and
Mathematics With Applications, 2016, 72, 1305-1319. 1.4 22



14

Citation Report

# Article IF Citations

221 A mathematical analysis of the Gumbel test for jumps in stochastic volatility models. Stochastic
Analysis and Applications, 2016, 34, 852-881. 0.9 3

222 Between data cleaning and inference: Pre-averaging and robust estimators of the efficient price.
Journal of Econometrics, 2016, 194, 242-262. 3.5 17

223 On oil-US exchange rate volatility relationships: An intraday analysis. Economic Modelling, 2016, 59,
329-334. 1.8 51

226 Evaluating factor pricing models using high-frequency panels. Quantitative Economics, 2016, 7,
889-933. 0.9 9

227 Do Jumps Matter for Volatility Forecasting? Evidence from Energy Markets. Journal of Futures
Markets, 2016, 36, 758-792. 0.9 95

228 Increased correlation among asset classes: Are volatility or jumps to blame, or both?. Journal of
Econometrics, 2016, 194, 205-219. 3.5 68

229 Sand in the wheels or wheels in the sand? Tobin taxes and market crashes. International Review of
Financial Analysis, 2016, 47, 328-342. 3.1 4

230 Hedge Ratio Prediction with Noisy and Asynchronous Highâ€•Frequency Data. Journal of Futures
Markets, 2016, 36, 295-314. 0.9 10

231 Jumps in equilibrium prices and asymmetric news in foreign exchange markets. Economic Modelling,
2016, 54, 218-234. 1.8 9

232 On the predictability of energy commodity markets by an entropy-based computational method. Energy
Economics, 2016, 54, 302-312. 5.6 24

233 Evaluating analysts' value: evidence from recommendation revisions around stock price jumps.
European Journal of Finance, 2016, 22, 167-194. 1.7 8

234 Forecasting the realized volatility: the role of jumps. Applied Economics Letters, 2016, 23, 736-739. 1.0 5

235 The Implied Convexity of VIX Futures. Journal of Derivatives, 2016, , . 0.1 0

236 The Gumbel test and jumps in the volatility process. Statistical Inference for Stochastic Processes,
2016, 19, 235-258. 0.4 4

237 Early online detection of high volatility clusters using Particle Filters. Expert Systems With
Applications, 2016, 54, 228-240. 4.4 1

238 A reexamination of stock return predictability. Journal of Econometrics, 2016, 192, 168-189. 3.5 26

239 Model-free jump measures and interest rates: common patterns in US and UK monetary policy around
major economic events. European Journal of Finance, 2016, 22, 1388-1413. 1.7 4

240 Modeling Jumps and Volatility of the Indian Stock Market Using High-Frequency Data. Journal of
Quantitative Economics, 2016, 14, 137-150. 0.2 2



15

Citation Report

# Article IF Citations

241 The Implied Convexity of VIX Futures. Journal of Derivatives, 2016, 23, 73-90. 0.1 3

242 On the impact of macroeconomic news surprises on Treasury-bond returns. Annals of Finance, 2016,
12, 29-53. 0.3 8

243 A test of efficiency for the S&amp;P 500 index option market using the generalized spectrum method.
Journal of Banking and Finance, 2016, 64, 52-70. 1.4 2

244 Jumps in High-Frequency Data: Spurious Detections, Dynamics, and News. Management Science, 2016, 62,
2198-2217. 2.4 93

245 Price and volatility co-jumps. Journal of Financial Economics, 2016, 119, 107-146. 4.6 133

246 The Relationship between the Volatility of Returns and the Number of Jumps in Financial Markets.
Econometric Reviews, 2016, 35, 929-950. 0.5 4

247 Does Information Intensity Matter for Stock Returns? Evidence from Form 8-K Filings. Management
Science, 2017, 63, 1382-1404. 2.4 41

248 Do Scheduled Macroeconomic Announcements Influence Energy Price Jumps?. Journal of Futures
Markets, 2017, 37, 71-89. 0.9 15

249 Testing for non-correlation between price and volatility jumps. Journal of Econometrics, 2017, 197,
284-297. 3.5 11

250 Assessment of Uncertainty in High Frequency Data: The Observed Asymptotic Variance. Econometrica,
2017, 85, 197-231. 2.6 35

251 Liquidity dynamics around intraday price jumps in Chinese stock market. Journal of Systems Science
and Complexity, 2017, 30, 434-463. 1.6 6

252 VPIN, Jump Dynamics and Inventory Announcements in Energy Futures Markets. Journal of Futures
Markets, 2017, 37, 542-577. 0.9 10

253 Pricing Vulnerable Options with Jump Clustering. Journal of Futures Markets, 2017, 37, 1155-1178. 0.9 39

254 Capital structure and corporate reaction to negative stock return shocks. International Review of
Economics and Finance, 2017, 49, 292-312. 2.2 7

255 Analytical solution for an investment problem under uncertainties with shocks. European Journal of
Operational Research, 2017, 259, 1054-1063. 3.5 19

256 Forecasting the variance of stock index returns using jumps and cojumps. International Journal of
Forecasting, 2017, 33, 729-742. 3.9 39

258 Competition in the stock market with asymmetric information. Economic Modelling, 2017, 61, 40-49. 1.8 8

259 Information Shocks and Short-Term Market Underreaction. Journal of Financial Economics, 2017, 124,
43-64. 4.6 61



16

Citation Report

# Article IF Citations

261 Diffusivity control of magnetic cube-particle chain by external magnetic field. Applied Physics Letters,
2017, 111, . 1.5 7

262 A conditional value-at-risk based methodology to intermediate-term planning of crude oil tanker
fleet. Computers and Industrial Engineering, 2017, 113, 405-418. 3.4 6

263 Forecasting crude-oil market volatility: Further evidence with jumps. Energy Economics, 2017, 67,
508-519. 5.6 57

264 Forecasting the realized volatility of the oil futures market: A regime switching approach. Energy
Economics, 2017, 67, 136-145. 5.6 138

265 Volatility forecasting of non-ferrous metal futures: Covariances, covariates or combinations?.
Journal of International Financial Markets, Institutions and Money, 2017, 51, 228-247. 2.1 25

266 FUTURES-BASED MEASURES OF MONETARY POLICY AND JUMP RISK. Macroeconomic Dynamics, 2017, 21,
384-405. 0.6 3

267 The Impact of Greek Economic News on European Financial Markets. Evidence from the European
Sovereign Debt Crisis. , 2017, , 219-283. 1

268 Systemic co-jumps. Journal of Financial Economics, 2017, 126, 563-591. 4.6 59

269 Time-varying conditional discrete jumps in emerging African equity markets. Global Finance Journal,
2017, 32, 35-54. 2.8 8

270 News sentiment and jumps in energy spot and futures markets. Pacific-Basin Finance Journal, 2017, 45,
186-210. 2.0 29

271 A Slightly Depressing Jump Model: Intraday Volatility Pattern Simulation. SSRN Electronic Journal, 0, , . 0.4 0

272 How Successful Are Wavelets in Detecting Jumps?. Entropy, 2017, 19, 638. 1.1 1

273 Business Time Sampling Scheme with Applications to Testing Semi-Martingale Hypothesis and
Estimating Integrated Volatility. Econometrics, 2017, 5, 51. 0.5 2

274 High-Frequency Jump Analysis of the Bitcoin Market. SSRN Electronic Journal, 0, , . 0.4 11

275 Sure Profits via Flash Strategies and the Impossibility of Predictable Jumps. SSRN Electronic Journal,
2017, , . 0.4 2

276 Modelling Realized Volatility in Electricity Spot Prices: New Insights and Application to the Japanese
Electricity Market. SSRN Electronic Journal, 2017, , . 0.4 1

277 Asymmetric Attention and Volatility Asymmetry. SSRN Electronic Journal, 2017, , . 0.4 0

278 The Impact of Jumps on Carry Trade Returns. SSRN Electronic Journal, 2017, , . 0.4 0



17

Citation Report

# Article IF Citations

279 When Do CDS Spreads Lead? Rating Events, Private Entities, and Firm-Specific Information Flows. SSRN
Electronic Journal, 2017, , . 0.4 3

280 Nearest Comoment Estimation with Unobserved Factors. SSRN Electronic Journal, 2017, , . 0.4 0

281 Profitability of Trading in the Direction of Asset Price Jumps Analysis of Multiple Assets and
Frequencies. SSRN Electronic Journal, 2017, , . 0.4 1

282 Testing for Jumps in Near Non-Stationary Diffusion Processes. SSRN Electronic Journal, 2017, , . 0.4 0

283 Realized Semicovariances: Looking for Signs of Direction Inside the Covariance Matrix. SSRN
Electronic Journal, 0, , . 0.4 3

284 Costly Information Production, Information Intensity, and Mutual Fund Performance. SSRN
Electronic Journal, 0, , . 0.4 4

285 The Long Memory of Equity Volatility: International Evidence. SSRN Electronic Journal, 0, , . 0.4 0

286 Option Prices and Disclosure. SSRN Electronic Journal, 2017, , . 0.4 3

287 The Memory of Stock Return Volatility: Asset Pricing Implications. SSRN Electronic Journal, 0, , . 0.4 1

288 Testing for jumps and jump intensity path dependence. Journal of Econometrics, 2018, 204, 248-267. 3.5 22

289 Statistical tests of distributional scaling properties for financial return series. Quantitative Finance,
2018, 18, 1211-1232. 0.9 1

290 Volume, Volatility, and Public News Announcements. Review of Economic Studies, 2018, 85, 2005-2041. 2.9 71

291 Resolution of policy uncertainty and sudden declines in volatility. Journal of Econometrics, 2018, 203,
297-315. 3.5 96

292 Testing for self-excitation in jumps. Journal of Econometrics, 2018, 203, 256-266. 3.5 28

293 Forecasting and trading high frequency volatility on large indices. Quantitative Finance, 2018, 18,
737-748. 0.9 14

294 A slightly depressing jump model: intraday volatility pattern simulation. Quantitative Finance, 2018, 18,
213-224. 0.9 3

295 Collective synchronization and high frequency systemic instabilities in financial markets.
Quantitative Finance, 2018, 18, 237-247. 0.9 24

296 Modelling illiquidity spillovers with Hawkes processes: an application to the sovereign bond market.
Quantitative Finance, 2018, 18, 283-293. 0.9 8



18

Citation Report

# Article IF Citations

297 Forecasting the oil futures price volatility: Large jumps and small jumps. Energy Economics, 2018, 72,
321-330. 5.6 63

298 Is the diurnal pattern sufficient to explain intraday variation in volatility? A nonparametric
assessment. Journal of Econometrics, 2018, 205, 336-362. 3.5 35

299 Detection of intensity bursts using Hawkes processes: An application to high-frequency financial data.
Physical Review E, 2018, 97, 032318. 0.8 9

300 New HEAVY Models for Fat-Tailed Realized Covariances and Returns. Journal of Business and Economic
Statistics, 2018, 36, 643-657. 1.8 52

301 Something in the air: Information density, news surprises, and price jumps. Journal of International
Financial Markets, Institutions and Money, 2018, 53, 50-75. 2.1 7

302 Testing for Co-jumps in Financial Markets. Journal of Financial Econometrics, 2018, 16, 118-128. 0.8 7

303 Asymmetric attention and volatility asymmetry. Journal of Empirical Finance, 2018, 45, 59-67. 0.9 31

304 Testing for mutually exciting jumps and financial flights in high frequency data. Journal of
Econometrics, 2018, 202, 18-44. 3.5 23

305 Jumps, cojumps, and efficiency in the spot foreign exchange market. Journal of Banking and Finance,
2018, 87, 49-67. 1.4 20

306 Do co-jumps impact correlations in currency markets?. Journal of Financial Markets, 2018, 37, 97-119. 0.7 15

307 Estimation of spot volatility with superposed noisy data. North American Journal of Economics and
Finance, 2018, 44, 62-79. 1.8 4

308 Statistical Inferences for Price Staleness. SSRN Electronic Journal, 2018, , . 0.4 1

309 Option-implied Tail Risk and Stock Returns Around Earnings Announcements. SSRN Electronic Journal,
0, , . 0.4 0

310 The Dynamics of Information Production and Diffusion: Evidence from Buy-Side Participation in
Earnings Conference Calls. SSRN Electronic Journal, 2018, , . 0.4 0

311 The Dynamics of Information Production and Diffusion: Evidence from Buy-Side Participation in
Earnings Conference Calls. SSRN Electronic Journal, 0, , . 0.4 0

312 Subordinated affine structure models for commodity future prices. Cogent Economics and Finance,
2018, 6, 1512360. 0.8 0

313 High-Frequency Trading During Flash Crashes: Walk of Fame or Hall of Shame?. SSRN Electronic
Journal, 0, , . 0.4 4

314 Characterizing abrupt transitions in stochastic dynamics. New Journal of Physics, 2018, 20, 113043. 1.2 22



19

Citation Report

# Article IF Citations

315 Expected Shortfall and Portfolio Management in Contagious Markets. SSRN Electronic Journal, 2018, ,
. 0.4 0

316 The economic determinants of the implied volatility function for currency options. International
Journal of Emerging Markets, 2018, 13, 1798-1819. 1.3 2

317 Common price and volatility jumps in noisy high-frequency data. Electronic Journal of Statistics, 2018,
12, . 0.4 17

318 Option Market (In)efficiency and Implied Volatility Dynamics After Return Jumps. SSRN Electronic
Journal, 0, , . 0.4 0

319 When do CDS spreads lead? Rating events, private entities, and firm-specific information flows.
Journal of Financial Economics, 2018, 130, 556-578. 4.6 81

320 Determinants and Forecasting of Jackpot Stock Returns. SSRN Electronic Journal, 0, , . 0.4 0

321 Anticipating Uncertainty: Straddles around Earnings Announcements. Journal of Financial and
Quantitative Analysis, 2018, 53, 2587-2617. 2.0 23

322 DO ANALYSTS WHO MOVE MARKETS HAVE BETTER CAREERS?. Journal of Financial Research, 2018, 41,
181-212. 0.7 2

323 High-Frequency Jump Analysis of the Bitcoin Market*. Journal of Financial Econometrics, 0, , . 0.8 30

324 Modeling and forecasting return jumps using realized variation measures. Economic Modelling, 2019,
76, 63-80. 1.8 3

325 The impact of jumps on carry trade returns. Journal of Financial Economics, 2019, 131, 433-455. 4.6 22

326 Pricing Average Price Advertising Options When Underlying Spot Market Prices Are Discontinuous.
IEEE Transactions on Knowledge and Data Engineering, 2019, 31, 1765-1778. 4.0 6

327 Volatility estimation for Bitcoin: Replication and robustness. International Economics, 2019, 157, 23-32. 1.6 46

328 Unit Root Test with High-Frequency Data. SSRN Electronic Journal, 0, , . 0.4 0

329 Residual Shape Risk on Natural Gas Market with Mixed Jump Diffusion. SSRN Electronic Journal, 2019, , . 0.4 0

330 Distinguishing Diffusive and Jumpy Behaviors in Real-World Time Series. Understanding Complex
Systems, 2019, , 207-213. 0.3 0

331 Detecting price jumps in the presence of market microstructure noise. Journal of Nonparametric
Statistics, 2019, 31, 769-793. 0.4 3

332 Forecasting jump arrivals in stock prices: new attention-based network architecture using limit order
book data. Quantitative Finance, 2019, 19, 2033-2050. 0.9 34



20

Citation Report

# Article IF Citations

333 Jump-Diffusion Processes. Understanding Complex Systems, 2019, , 111-121. 0.3 0

334 Downside jump risk and the levels of futures-cash basis. Pacific-Basin Finance Journal, 2019, 57, 101200. 2.0 1

335 Jumps in option prices and their determinants: Real-time evidence from the E-mini S&P 500 options
market. Journal of Financial Markets, 2019, 46, 100506. 0.7 10

336 The information content of short-term options. Journal of Financial Markets, 2019, 46, 100504. 0.7 8

337 How much do investors trade because of name/ticker confusion?. Journal of Financial Markets, 2019,
46, 100499. 0.7 3

338 On the existence of sure profits via flash strategies. Journal of Applied Probability, 2019, 56, 384-397. 0.4 3

339 Improving the liquidity of China's carbon market: Insight from the effect of carbon price transmission
under the policy release. Journal of Cleaner Production, 2019, 239, 118049. 4.6 37

340 Introducing the BITIX: The Bitcoin Fear Gauge. SSRN Electronic Journal, 0, , . 0.4 0

341 Firm characteristics and jump dynamics in stock prices around earnings announcements. North
American Journal of Economics and Finance, 2019, 50, 101003. 1.8 2

342 Asset prices and â€œthe devil(s) you knowâ€•. Journal of Banking and Finance, 2019, 105, 20-35. 1.4 6

343 An Empirical Analysis of Bitcoin Price Jump Risk. Sustainability, 2019, 11, 2012. 1.6 5

344 Second-order properties of thresholded realized power variations of FJA additive processes.
Statistical Inference for Stochastic Processes, 2019, 22, 431-474. 0.4 3

345 Forecast the realized range-based volatility: The role of investor sentiment and regime switching.
Physica A: Statistical Mechanics and Its Applications, 2019, 527, 121422. 1.2 8

346 Good, bad cojumps and volatility forecasting: New evidence from crude oil and the U.S. stock markets.
Energy Economics, 2019, 81, 52-62. 5.6 26

347 Fixed and Long Time Span Jump Tests: New Monte Carlo and Empirical Evidence. Econometrics, 2019, 7,
13. 0.5 1

348 Expected shortfall and portfolio management in contagious markets. Journal of Banking and Finance,
2019, 102, 100-115. 1.4 5

349 Currency jumps, Euribor-OIS spreads and the volatility skew: A study on the dollar-euro crash risk of
2007â€“2015. Finance Research Letters, 2019, 29, 7-16. 3.4 1

350 An Agent-Based Model of a Pricing Process with Power Law, Volatility Clustering, and Jumps.
Complexity, 2019, 2019, 1-10. 0.9 4



21

Citation Report

# Article IF Citations

351 A Jump and Smile Ride: Jump and Variance Risk Premia in Option Pricing*. Journal of Financial
Econometrics, 0, , . 0.8 3

352 Estimation of the discontinuous leverage effect: Evidence from the NASDAQ order book. Journal of
Econometrics, 2019, 209, 158-184. 3.5 9

353 Jump risk premia across major international equity markets. Journal of Empirical Finance, 2019, 52, 1-21. 0.9 10

354 Jump Detection and Noise Separation by a Singular Wavelet Method for Predictive Analytics of
High-Frequency Data. Computational Economics, 2019, 54, 809-844. 1.5 14

355 Do illiquid stocks jump more frequently?. Applied Economics, 2019, 51, 2764-2769. 1.2 1

356 Gaussian approximation of maxima of Wiener functionals and its application to high-frequency data.
Annals of Statistics, 2019, 47, . 1.4 11

357 Systematic Approach to Quantify Impact of News Sentiment on Financial Markets. , 2019, , . 3

358 Cotton Temporary Storage Policy and Spot-Futures Interaction. , 2019, , . 1

359 The Effect of Jumps in the Crude Oil Market on the Sovereign Risks of Major Oil Exporters. Risks, 2019,
7, 118. 1.3 12

360 Change-point inference on volatility in noisy ItÃ´ semimartingales. Stochastic Processes and Their
Applications, 2019, 129, 4878-4925. 0.4 2

361 Do idiosyncratic jumps matter?. Journal of Financial Economics, 2019, 131, 666-692. 4.6 26

362 Large-dimensional factor modeling based on high-frequency observations. Journal of Econometrics,
2019, 208, 23-42. 3.5 77

363 Measuring Tail Risks at High Frequency. Review of Financial Studies, 2019, 32, 3571-3616. 3.7 11

364 Cojumps and asset allocation in international equity markets. Journal of Economic Dynamics and
Control, 2019, 98, 1-22. 0.9 15

365 Dynamic portfolio allocation with time-varying jump risk. Journal of Empirical Finance, 2019, 50,
113-124. 0.9 19

366 A switching self-exciting jump diffusion process for stock prices. Annals of Finance, 2019, 15, 267-306. 0.3 17

367 Basic theory and stability analysis for neutral stochastic functional differential equations with pure
jumps. Science China Information Sciences, 2019, 62, 1. 2.7 6

368 Jumps in commodity markets. Journal of Commodity Markets, 2019, 13, 55-70. 0.9 26



22

Citation Report

# Article IF Citations

369 How Crashes Develop: Intradaily Volatility and Crash Evolution. Journal of Finance, 2019, 74, 193-238. 3.2 25

370 Estimating functions for jumpâ€“diffusions. Stochastic Processes and Their Applications, 2019, 129,
3282-3318. 0.4 2

371 Bootstrapping High-Frequency Jump Tests. Journal of the American Statistical Association, 2019, 114,
793-803. 1.8 20

372 The Role of Jumps in Volatility Spillovers in Foreign Exchange Markets: Meteor Shower and Heat
Waves Revisited. Journal of Business and Economic Statistics, 2020, 38, 410-427. 1.8 17

373 Realized volatility and jump testing in the Japanese electricity spot market. Empirical Economics, 2020,
58, 1143-1166. 1.5 4

374 Financial econometrics and big data: A survey of volatility estimators and tests for the presence of
jumps and co-jumps. Handbook of Statistics, 2020, 42, 3-59. 0.4 7

375 The memory of stock return volatility: Asset pricing implications. Journal of Financial Markets, 2020,
47, 100487. 0.7 7

376 Tales of tails: Jumps in currency markets. Journal of Financial Markets, 2020, 48, 100497. 0.7 12

377 Greek sovereign crisis and European exchange rates: effects of news releases and their providers.
Annals of Operations Research, 2020, 294, 515-536. 2.6 3

378 Jump detection in financial time series using machine learning algorithms. Soft Computing, 2020, 24,
1789-1801. 2.1 17

379 Do Bitcoin and other cryptocurrencies jump together?. Quarterly Review of Economics and Finance,
2020, 76, 396-409. 1.5 73

380 The impact of sentiment and attention measures on stock market volatility. International Journal of
Forecasting, 2020, 36, 334-357. 3.9 152

381 Residual shape risk on natural gas market with mixed jump diffusion price dynamics. Energy
Economics, 2020, 85, 104465. 5.6 4

382 Likelihood-based estimation of a semiparametric time-dependent jump diffusion model of the
short-term interest rate. Computational Statistics, 2020, 35, 539-557. 0.8 1

383 Ambiguity, Volatility, and Credit Risk. Review of Financial Studies, 2020, 33, 1618-1672. 3.7 48

384 Testing for Jump Spillovers Without Testing for Jumps. Journal of the American Statistical
Association, 2020, 115, 1214-1226. 1.8 1

385 Universal regimes for rates and inflation: the effect of local elasticity on market and counterparty
risk. Quantitative Finance, 2020, 20, 99-117. 0.9 0

386 Forecasting volatility of the Chinese stock markets using TVP HAR-type models. Physica A: Statistical
Mechanics and Its Applications, 2020, 542, 123445. 1.2 0



23

Citation Report

# Article IF Citations

387 Market liquidity and macro announcement around intraday jumps: Evidence from Chinese stock index
futures markets. Physica A: Statistical Mechanics and Its Applications, 2020, 541, 123308. 1.2 11

388 Nearest comoment estimation with unobserved factors. Journal of Econometrics, 2020, 217, 381-397. 3.5 12

389 Impact of portfolio flows and heterogeneous expectations on FX jumps: Evidence from an emerging
market. International Review of Financial Analysis, 2020, 68, 101450. 3.1 1

390 On the pernicious effects of oil price uncertainty on US real economic activities. Empirical
Economics, 2020, 59, 2689-2715. 1.5 3

391 Trading and non-trading period realized market volatility: Does it matter for forecasting the
volatility of US stocks?. International Journal of Forecasting, 2020, 36, 628-645. 3.9 17

392 Variance risk: A birdâ€™s eye view. Journal of Econometrics, 2020, 215, 517-535. 3.5 9

393 Incorporating timeâ€•varying jump intensities in the meanâ€•variance portfolio decisions. Journal of
Futures Markets, 2020, 40, 460-478. 0.9 2

394 Macroeconomic news, public communications, and foreign exchange jumps around U.S. and European
financial crises. International Journal of Finance and Economics, 2020, 25, 197-227. 1.9 10

395 Modelling Financial Contagion Using High Frequency Data. Economic Record, 2020, 96, 314-330. 0.2 2

396 JUMPS, NEWS, AND SUBSEQUENT RETURN DYNAMICS: AN INTRADAY STUDY. Journal of Financial Research,
2020, 43, 705-731. 0.7 1

397 Realized Semicovariances. Econometrica, 2020, 88, 1515-1551. 2.6 36

398 The contribution of intraday jumps to forecasting the density of returns. Journal of Economic
Dynamics and Control, 2020, 113, 103853. 0.9 1

399 On the intraday dynamics of oil price and exchange rate: What can we learn from China and India?.
Energy Economics, 2020, 91, 104871. 5.6 19

400 Intraday price jumps, market liquidity, and the magnet effect of circuit breakers. International Review
of Economics and Finance, 2020, 70, 168-186. 2.2 4

401 Testing for jumps based on high-frequency data: a method exploiting microstructure noise.
Quantitative Finance, 2020, 20, 1795-1809. 0.9 1

402 Jumps in energy and nonâ€•energy commodities. OPEC Energy Review, 2020, 44, 91-111. 1.0 5

403 New Evidence of the Marginal Predictive Content of Small and Large Jumps in the Cross-Section.
Econometrics, 2020, 8, 19. 0.5 3

404 The dynamics of price jumps in the stock market: an empirical study on Europe and U.S.. European
Journal of Finance, 2022, 28, 718-742. 1.7 12



24

Citation Report

# Article IF Citations

405 Intraday Jumps, Liquidity, and U.S. Macroeconomic News: Evidence from Exchange Traded Funds.
Journal of Risk and Financial Management, 2020, 13, 118. 1.1 1

406 Jump probability using volatility periodicity filters in US Dollar/Euro exchange rates. North American
Journal of Economics and Finance, 2020, 53, 101184. 1.8 2

407 Volatility estimation and jump detection for driftâ€“diffusion processes. Journal of Econometrics,
2020, 217, 259-290. 3.5 17

408 Are Corn Futures Prices Getting â€œJumpyâ€•?. American Journal of Agricultural Economics, 2020, 102,
569-588. 2.4 10

409 Statistical inferences for price staleness. Journal of Econometrics, 2020, 218, 32-81. 3.5 11

410 High-frequency jump tests: Which test should we use?. Journal of Econometrics, 2020, 219, 478-487. 3.5 17

411 Econometric history of the growthâ€“volatility relationship in the USA: 1919â€“2017. Cliometrica, 2021, 15,
419-442. 1.3 2

412 Short-term market efficiency indicator based on the waiting-time distribution. Review of Managerial
Science, 2021, 15, 1561-1572. 4.3 0

413 Heterogeneous investment horizons, risk regimes, and realized jumps. International Journal of Finance
and Economics, 2021, 26, 617-643. 1.9 4

414 Detection of jumps in financial time series. Communications in Statistics Part B: Simulation and
Computation, 2021, 50, 313-322. 0.6 1

415 Predicting intraday jumps in stock prices using liquidity measures and technical indicators. Journal of
Forecasting, 2021, 40, 416-438. 1.6 15

416 Tax evasion, audits with memory, and portfolio choice. International Review of Economics and
Finance, 2021, 71, 896-909. 2.2 5

417 Jumps at ultra-high frequency: Evidence from the Chinese stock market. Pacific-Basin Finance Journal,
2021, 68, 101420. 2.0 3

418 Multiple co-jumps in the cross-section of US equities and the identification of system(at)ic
movements. European Journal of Finance, 2021, 27, 1098-1116. 1.7 1

419 Jumps and oil futures volatility forecasting: a new insight. Quantitative Finance, 2021, 21, 853-863. 0.9 27

420 Joint estimation of volatility risk and tail risk premia with time-varying macro-state-dependent
property. Review of Quantitative Finance and Accounting, 2021, 56, 1357-1397. 0.8 0

421 Comonotonicity and low volatility effect. Annals of Operations Research, 2021, 299, 1057-1099. 2.6 2

422 The profitability of trading on large LÃ©vy jumps. International Review of Finance, 2021, 21, 627-635. 1.1 0



25

Citation Report

# Article IF Citations

423 Price dynamics of individual stocks: Jumps and information. Finance Research Letters, 2021, 38, 101404. 3.4 0

424 Good Volatility, Bad Volatility, and the Cross Section of Cryptocurrency Returns. SSRN Electronic
Journal, 0, , . 0.4 0

425 A Study on the Impact of Price Jumps on Liquidity, Volatility and Trading Activityâ€”Based on an
Empirical Study of CSI 300 Index Futures. Finance, 2021, 11, 416-425. 0.0 0

426 Forecasting China's Crude Oil Futures Volatility: The Role of the Jump, Jumps Intensity, and Leverage
Effect. Journal of Forecasting, 2021, 40, 921-941. 1.6 12

427 Machine Learning Predictions of Credit and Equity Risk Premia. SSRN Electronic Journal, 0, , . 0.4 0

428 Exogenous and Endogenous Price Jumps Belong to Different Dynamical Classes. SSRN Electronic
Journal, 0, , . 0.4 3

429 Assessing models of individual equity option prices. Review of Quantitative Finance and Accounting,
2021, 57, 1-28. 0.8 7

430 Analyzing intraday financial data in R: The highfrequency package. SSRN Electronic Journal, 0, , . 0.4 1

431 Realized Semi(Co)Variation: Signs that All Volatilities are Not Created Equal. SSRN Electronic Journal,
0, , . 0.4 2

432 Jumps and Cojumps analyses of major and minor cryptocurrencies. PLoS ONE, 2021, 16, e0245744. 1.1 4

433 Shock waves and golden shores: the asymmetric interaction between gold prices and the stock
market. European Journal of Finance, 2022, 28, 743-760. 1.7 8

434 UNIT ROOT TEST WITH HIGH-FREQUENCY DATA. Econometric Theory, 2022, 38, 113-171. 0.6 4

435 Jumps in foreign exchange spot rates and the informational efficiency of currency forwards. Journal
of Futures Markets, 2021, 41, 1201-1219. 0.9 0

436 Intraday arbitrage between ETFs and their underlying portfolios. Journal of Financial Economics, 2021,
141, 1078-1095. 4.6 35

437 Do Jumps Matter in Both Equity Market Returns and Integrated Volatility: A Comparison of Asian
Developed and Emerging Markets. Economies, 2021, 9, 92. 1.2 7

438 Jump Interdependencies: Stochastic linkages among international stock markets. North American
Journal of Economics and Finance, 2021, 57, 101418. 1.8 3

439 Testing for the presence of jump components in jump diffusion models. Journal of Econometrics, 2021,
, . 3.5 0

440 Eye in the sky: Private satellites and government macro data. Journal of Financial Economics, 2021, 141,
234-254. 4.6 27



26

Citation Report

# Article IF Citations

441 Dynamics of return and liquidity (co) jumps in emerging foreign exchange markets. Journal of
International Financial Markets, Institutions and Money, 2021, 73, 101377. 2.1 5

442 How Do Shocks Arise and Spread Across Stock Markets? A Microstructure Perspective. Management
Science, 2022, 68, 3071-3089. 2.4 4

443 IN-SAMPLE ASYMPTOTICS AND ACROSS-SAMPLE EFFICIENCY GAINS FOR HIGH FREQUENCY DATA STATISTICS.
Econometric Theory, 0, , 1-37. 0.6 3

444 Jumpâ€•robust testing of volatility functions in continuous time models. Canadian Journal of Statistics,
0, , . 0.6 0

445 Assessing the impact of jumps in an option pricing model: A gradient estimation approach. European
Journal of Operational Research, 2021, , . 3.5 4

446 Bias-optimal vol-of-vol estimation: the role of window overlapping. Decisions in Economics and
Finance, 2022, 45, 137-185. 1.1 4

447 News as sources of jumps in stock returns: Evidence from 21 million news articles for 9000
companies. Journal of Financial Economics, 2022, 145, 1-17. 4.6 32

448 United States Oil Fund volatility prediction: the roles of leverage effect and jumps. Empirical
Economics, 2022, 62, 2239-2262. 1.5 8

449 Forecasting volatilities of oil and gas assets: A comparison of GAS, GARCH, and EGARCH models.
Journal of Forecasting, 2022, 41, 259-278. 1.6 10

450 Sentiment-aware jump forecasting. Knowledge-Based Systems, 2021, 228, 107292. 4.0 8

451 Modeling collective behavior of posting microblogs by stochastic differential equation with jump.
Physica A: Statistical Mechanics and Its Applications, 2021, 578, 126117. 1.2 1

452 Market instability and technical trading at high frequency: Evidence from NASDAQ stocks. Economic
Modelling, 2021, 102, 105592. 1.8 1

453 Recovering Brownian and jump parts from high-frequency observations of a LÃ©vy process. Bernoulli,
2021, 27, . 0.7 2

454 Separate Noise and Jumps From Tick Data: An Endogenous Thresholding Approach. SSRN Electronic
Journal, 0, , . 0.4 0

455 The Long Memory of the Jump Intensity of the Price Process. Journal of Mathematical Finance, 2021, 11,
176-189. 0.2 0

456 Forecasting the oil price realized volatility: A multivariate heterogeneous autoregressive model.
International Journal of Finance and Economics, 0, , . 1.9 2

457 Jumps and Earnings Announcement: Empirical Evidence from An Emerging Market Using High Frequency
Data. Contributions To Management Science, 2017, , 211-223. 0.4 2

458 Volatility Jump Detection in Thailand Stock Market. Lecture Notes in Computer Science, 2018, , 445-456. 1.0 3



27

Citation Report

# Article IF Citations

459 Towards Automated Event Studies Using High Frequency News and Trading Data. Lecture Notes in
Business Information Processing, 2013, , 20-41. 0.8 5

460 The drift burst hypothesis. Journal of Econometrics, 2022, 227, 461-497. 3.5 24

461 Nonparametric threshold estimation of spot volatility based on high-frequency data for
time-dependent diffusion models with jumps. Advances in Difference Equations, 2020, 2020, . 3.5 1

462 The econometrics of high-frequency data. Monographs on Statistics and Applied Probability, 2012, ,
109-190. 0.3 45

463 Estimating functions for diffusion-type processes. , 2012, , 25-122. 29

464 Information Arrival, Jumps and Cojumps in European Financial Markets: Evidence Using Tick by Tick
Data. Multinational Finance Journal, 2014, 18, 169-213. 0.5 9

465 A Survey of Announcement Effects on Foreign Exchange Volatility and Jumps. , 2011, 93, . 8

466 Robust estimation of integrated variance and quarticity under flat price and no trading bias. Journal
of Energy Markets, 2011, 4, 51-90. 0.2 3

467 Nonparametric Tests for Analyzing the Fine Structure of Price Fluctuations. SSRN Electronic Journal,
0, , . 0.4 18

468 Frequency of Observation and the Estimation of Integrated Volatility in Deep and Liquid Financial
Markets. SSRN Electronic Journal, 0, , . 0.4 2

469 Decimalization, Realized Volatility, and Market Microstructure Noise. SSRN Electronic Journal, 0, , . 0.4 7

470 Risk, Jumps, and Diversification. SSRN Electronic Journal, 0, , . 0.4 25

471 Discrete-time Volatility Forecasting with Persistent Leverage Effect and the Link with Continuous-time
Volatility Modeling. SSRN Electronic Journal, 0, , . 0.4 14

472 An Econometric Defence of Pure-Jump Price Dynamics. SSRN Electronic Journal, 0, , . 0.4 3

473 Jump Testing and the Speed of Market Adjustment. SSRN Electronic Journal, 0, , . 0.4 1

474 Stochastic Volatility of Volatility in Continuous Time. SSRN Electronic Journal, 0, , . 0.4 9

475 The Cross Section of Jumps around Earnings Announcements. SSRN Electronic Journal, 0, , . 0.4 1

476 In Search of Aggregate Jump and Volatility Risk in the Cross-Section of Stock Returns. SSRN Electronic
Journal, 0, , . 0.4 22



28

Citation Report

# Article IF Citations

478 Web Appendix: How Precise is the Finite Sample Approximation of the Asymptotic Distribution of
Realised Variation Measures in the Presence of Jumps?. SSRN Electronic Journal, 0, , . 0.4 2

479 Empirical Evidence on Jumps and Large Fluctuations in Individual Stocks. SSRN Electronic Journal, 0, , . 0.4 2

480 Accounting Information Releases and CDS Spreads. SSRN Electronic Journal, 0, , . 0.4 10

482 Missing in Asynchronicity: A Kalman-EM Approach for Multivariate Realized Covariance Estimation.
SSRN Electronic Journal, 0, , . 0.4 9

483 Modelling Systemic Cojumps with Hawkes Factor Models. SSRN Electronic Journal, 0, , . 0.4 11

484 A New Approach to Assessing Model Risk in High Dimensions. SSRN Electronic Journal, 0, , . 0.4 12

485 Sand in the Wheels or Wheels in the Sand? Tobin Taxes and Market Crashes. SSRN Electronic Journal,
0, , . 0.4 2

486 Consistent Pretesting for Jumps. SSRN Electronic Journal, 0, , . 0.4 2

487 What Makes the S&P 500 Jump?. SSRN Electronic Journal, 0, , . 0.4 2

488 New HEAVY Models for Fat-Tailed Returns and Realized Covariance Kernels. SSRN Electronic Journal, 0,
, . 0.4 5

489 Multi-Jumps. SSRN Electronic Journal, 0, , . 0.4 1

491 How Does Algorithmic Trading Improve Market Quality?. SSRN Electronic Journal, 0, , . 0.4 8

492 Review of Equity-Credit Dependence Studies: Towards Building a Practical Equity-Credit Model for
Counterparty Risk. SSRN Electronic Journal, 0, , . 0.4 2

493 Between Data Cleaning and Inference: Pre-Averaging and Robust Estimators of the Efficient Price. SSRN
Electronic Journal, 0, , . 0.4 1

494 Systemic Co-Jumps. SSRN Electronic Journal, 0, , . 0.4 2

495 The Dynamics of Price Jumps in the Stock Market: An Empirical Study on Europe and U.S.. SSRN
Electronic Journal, 0, , . 0.4 1

496 Jumps in Commodity Markets. SSRN Electronic Journal, 0, , . 0.4 2

497 Bootstrapping Laplace Transforms of Volatility. SSRN Electronic Journal, 0, , . 0.4 2



29

Citation Report

# Article IF Citations

498 Model-Based Estimation of High Frequency Jump Diffusions with Microstructure Noise and Stochastic
Volatility. SSRN Electronic Journal, 0, , . 0.4 7

499 The Bitcoin VIX and Its Variance Risk Premium. Journal of Alternative Investments, 2021, 23, 84-109. 0.3 11

500 In Search of Information:. IMF Working Papers, 2018, 18, 1. 0.5 13

501 Jumps in Oil Prices: The Role of Economic News. Energy Journal, 2013, 34, 217-237. 0.9 45

502 Do Jumps and Co-jumps Improve Volatility Forecasting of Oil and Currency Markets?. Energy Journal,
2019, 40, 131-156. 0.9 17

503 The High-Frequency Impact of Macroeconomic News on Jumps and Co-Jumps in the Cryptocurrency
Markets. SSRN Electronic Journal, 0, , . 0.4 0

504 Realized Semi(co)variation: Signs That All Volatilities are Not Created Equal. Journal of Financial
Econometrics, 2022, 20, 219-252. 0.8 16

505 Detecting Jump Risk and Jump-Diffusion Model for Bitcoin Options Pricing and Hedging. Mathematics,
2021, 9, 2567. 1.1 7

506 Detecting Jumps from Levy Jump Diffusion Processes. SSRN Electronic Journal, 0, , . 0.4 9

507 New Tests for Jumps: A Threshold-Based Approach. SSRN Electronic Journal, 0, , . 0.4 2

508 Evaluating Analystsâ€™ Value: Evidence from Recommendations around Stock Price Jumps. SSRN
Electronic Journal, 0, , . 0.4 0

509 Dynamic Hedging and Extreme Asset Co-Movements. SSRN Electronic Journal, 0, , . 0.4 3

510 Volatility Modelling with Heterogeneous Impulse Response Function: Introducing Non-Parametric
Jumps into the Fiegarch Model. SSRN Electronic Journal, 0, , . 0.4 0

511 Jump-Robust Volatility Estimation Using Nearest Neighbor Truncation. SSRN Electronic Journal, 0, , . 0.4 2

512 Volatility Modeling with Heterogeneous Impulse Response Function: Introducing Non-Parametric
Jumps into the FIEGARCH Model. SSRN Electronic Journal, 0, , . 0.4 0

513 Realized Volatility and Multipower Variation. SSRN Electronic Journal, 0, , . 0.4 1

514 Price Jumps in Visegrad Country Stock Markets: An Empirical Analysis. SSRN Electronic Journal, 0, , . 0.4 1

515 The Jumps in the Stock Returns: The Evidence from the Polish Stock Market. SSRN Electronic Journal, 0,
, . 0.4 1



30

Citation Report

# Article IF Citations

516 Analyzing the Spectrum of Asset Returns: Jump and Volatility Components in High Frequency Data.
SSRN Electronic Journal, 0, , . 0.4 10

517 Does Decomposing Realized Volatility Help in Risk Prediction: Evidence from Chinese Mainland Stocks.
SSRN Electronic Journal, 0, , . 0.4 0

518 Jump and Cojump Risk in Subprime Home Equity Derivatives. SSRN Electronic Journal, 0, , . 0.4 6

519 Testing Jumps via False Discovery Rate Control. SSRN Electronic Journal, 0, , . 0.4 0

520 Identification of Jumps in Financial Time Series. SSRN Electronic Journal, 0, , . 0.4 0

521
Volatility Estimations under the Financial Crisis in the Japanese Market and Testing for Jumps.
Proceedings of the ISCIE International Symposium on Stochastic Systems Theory and Its Applications,
2011, 2011, 112-120.

0.1 0

523 Local Currency Effect on Volatility Asymmetry in AsianStock Markets. International Journal of Trade
Economics and Finance, 2012, , 293-298. 0.1 0

524 Riding the Swaption Curve. SSRN Electronic Journal, 0, , . 0.4 0

525 Drift or Jump: What Drives Post-Earnings Announcement Stock Returns?. SSRN Electronic Journal, 0, , . 0.4 0

526 Bayesian Analysis and Model Selection of GARCH Models with Additive Jumps. , 2013, , 179-208. 0

527 Stock Price Movements with Asymmetric Information. SSRN Electronic Journal, 0, , . 0.4 0

528 The Intra-Day Impact of Communication on Euro-Dollar Volatility and Jumps. SSRN Electronic Journal,
0, , . 0.4 1

529 Testing Jumps via False Discovery Rate Control. PLoS ONE, 2013, 8, e58365. 1.1 0

531 Some Method of Detecting the Jump Clustering Phenomenon in Financial Time Series. , 2014, , . 0

532 Liquidity Dynamics Around Jumps. The Evidence from the Warsaw Stock Exchange. SSRN Electronic
Journal, 0, , . 0.4 3

533 Price Jumps during Financial Crisis: From Intuition to Financial Regulation. Politicka Ekonomie, 2014,
62, 32-48. 0.1 2

536 Measuring Tail Risks in Real Time. SSRN Electronic Journal, 0, , . 0.4 0

537 Testing for Jumps and Jump Intensity Path Dependence. SSRN Electronic Journal, 0, , . 0.4 0



31

Citation Report

# Article IF Citations

538 Data-Driven Jump Detection Thresholds for Application in Jump Regressions. SSRN Electronic Journal,
0, , . 0.4 0

539 An Investigation of Model Risk in a Market with Jumps and Stochastic Volatility. SSRN Electronic
Journal, 0, , . 0.4 1

540 Recent Methods: A Review. , 2015, , 217-242. 0

541
Can Chinese Stock Index Future and Spot Markets Influence Each Otherâ€™s Volatility?Evidence from
Both Conditional Volatility and Realized Volatility. Journal of Alternative Investments, 0, ,
150609072124003.

0.3 0

542 Testing for Heteroscedasticity in Jumpy and Noisy High-frequency Data: A Resampling Approach. SSRN
Electronic Journal, 0, , . 0.4 0

543 Jumps and Information Asymmetry in the US Treasury Market. SSRN Electronic Journal, 0, , . 0.4 0

544 Flexibly Modelling Volatility and Jumps Using Realised and Bi-Power Variation. SSRN Electronic
Journal, 0, , . 0.4 1

545 Stationary bootstrap test for jumps in high-frequency financial asset data. Communications for
Statistical Applications and Methods, 2016, 23, 163-177. 0.1 0

546 Cluster Analysis of Jumps on Capital Markets. Politicka Ekonomie, 2016, 64, 127-144. 0.1 0

547 Learning About the Role of Market Micro-Structure from High-Frequency Data on Asian Banks. New
Frontiers in Regional Science: Asian Perspectives, 2017, , 151-180. 0.1 0

548 Estimation of Parameters and Verification of Statistical Hypotheses for Gaussian Models of Stock
Price. Lietuvos Statistikos Darbai, 2016, 55, 91-101. 0.2 0

549 A Jump-Diffusion Process for Asset Price with Non-Independent Jumps. SSRN Electronic Journal, 0, , . 0.4 0

550 Volatility Forecasting of Non-Ferrous Metal Futures: Covariances, Covariates or Combinations?. SSRN
Electronic Journal, 0, , . 0.4 0

551 Discovery of Jump Breaks in Joint Volatility for Volume and Price of High-Frequency Trading Data in
China. Lecture Notes in Computer Science, 2017, , 174-182. 1.0 1

552 The Arrival of News and Jumps in Stock Prices. SSRN Electronic Journal, 0, , . 0.4 0

553 The Contribution of Jumps to Forecasting the Density of Returns. SSRN Electronic Journal, 0, , . 0.4 0

554 Information Asymmetry Effect and FX Options Bid-Ask Spreads. SSRN Electronic Journal, 0, , . 0.4 0

555 Jumps in Stock Prices: New Insights from Old Data. SSRN Electronic Journal, 0, , . 0.4 0



32

Citation Report

# Article IF Citations

556 Supplementary Appendix to: Nearest Comoment Estimation with Unobserved Factors. SSRN Electronic
Journal, 0, , . 0.4 0

557 Forecasting the Realized Variance in the Presence of Intraday Periodicity. SSRN Electronic Journal, 0, ,
. 0.4 0

558 Intraday Jump Dynamics: What Predicts Price Jumps?. SSRN Electronic Journal, 0, , . 0.4 0

559 Using NSIA Framework to Evaluate Impact of Sentiment Datasets on Intraday Financial Market
Measures: A Case Study. Lecture Notes in Business Information Processing, 2019, , 101-117. 0.8 0

560 Can Private Satellites Provide an Alternative to Government Data?. SSRN Electronic Journal, 0, , . 0.4 0

561 Deep Learning, Jumps, and Volatility Bursts. SSRN Electronic Journal, 0, , . 0.4 1

562 Using Portfolio Returns to Estimate the Probability of Large Jumps. SSRN Electronic Journal, 0, , . 0.4 0

563 The Contribution of Jump Signs and Activity to Forecasting Stock Price Volatility. SSRN Electronic
Journal, 0, , . 0.4 0

564 Machine Learning of Jump Dynamics in US Dollar-Ghana Cedi Exchange Returns. , 2019, , . 0

565 Profitability of Trading in the Direction of Asset Price Jumps - Analysis of Multiple Assets and
Frequencies. Prague Economic Papers, 2019, 28, 385-401. 0.2 0

566 Volatility Forecasting in a Data Rich Environment. Advanced Studies in Theoretical and Applied
Econometrics, 2020, , 127-160. 0.1 0

567 Extrapolation and Cognitive Dissonance in the Market for Credit Risk. SSRN Electronic Journal, 0, , . 0.4 0

568 Futures-Trading Activity and Jump Risk: Evidence From the Bitcoin Market. SSRN Electronic Journal, 0, ,
. 0.4 0

569 A Frequency-Specific Factorization to Identify Commonalities with an Application to the European
Bond Markets*. Journal of Financial Econometrics, 0, , . 0.8 0

570 Testing for Self-exciting Jumps in Bitcoin Returns. SSRN Electronic Journal, 0, , . 0.4 0

571 Online Drift Estimation for Jump-Diffusion Processes. SSRN Electronic Journal, 0, , . 0.4 1

572 Fixedâ€• <i>k</i> inference for volatility. Quantitative Economics, 2021, 12, 1053-1084. 0.9 8

573 Bias-Optimal Vol-of-Vol Estimation: Insights from Mean-Reverting Models. SSRN Electronic Journal, 0, ,
. 0.4 0



33

Citation Report

# Article IF Citations

574 Fragility of Financial Markets: The Italian Debt Not-So-Flash Crash. SSRN Electronic Journal, 0, , . 0.4 0

575 Detecting Intra-Day Jumps in Stock Prices with High-Frequency Option Data. SSRN Electronic Journal,
0, , . 0.4 0

576 Are high frequency traders responsible for extreme price movements?. Economic Analysis and Policy,
2022, 73, 94-111. 3.2 3

577 Testing the volatility jumps based on the high frequency data. Journal of Time Series Analysis, 2022, 43,
669-694. 0.7 1

578 The high-frequency impact of macroeconomic news on jumps and co-jumps in the cryptocurrency
markets. Annals of Operations Research, 0, , 1. 2.6 4

579 The Role of Jumps in Realized Volatility Modeling and Forecasting. Journal of Financial Econometrics,
2023, 21, 1143-1168. 0.8 3

580 International Oil Market Risk Anticipations and the Cushing Bottleneck: Option-implied Evidence.
Energy Journal, 2020, 41, 255-280. 0.9 2

581 Heteroscedasticity test of highâ€•frequency data with jumps and market microstructure noise. Applied
Stochastic Models in Business and Industry, 0, , . 0.9 0

583 What can we learn from firm-level jump-induced tail risk around earnings announcements?. Journal
of Banking and Finance, 2022, , 106409. 1.4 0

584 Bitcoin volatility predictabilityâ€“The role of jumps and regimes. Finance Research Letters, 2022, 47,
102687. 3.4 8

585 On modelling electricity spot prices: A case study for the Turkish market. Ege Akademik Bakis (Ege) Tj ET
Q

q
0 0 0 rg
BT /Overlock 10 Tf 50 342 Td (Academic Review), 0, , 33-48.0.2 0

586 Learning sub-patterns in piecewise continuous functions. Neurocomputing, 2022, 480, 192-211. 3.5 1

587 Jumps in stock prices: New insights from old data. Journal of Financial Markets, 2022, , 100708. 0.7 1

588 Exogenous and endogenous price jumps belong to different dynamical classes. Journal of Statistical
Mechanics: Theory and Experiment, 2022, 2022, 023403. 0.9 7

589 Heterogeneous Criticality in High Frequency Finance: A Phase Transition in Flash Crashes. Entropy,
2022, 24, 257. 1.1 1

590 Do I Really Want to Hear the News? Public Information Arrival and Investor Beliefs. SSRN Electronic
Journal, 0, , . 0.4 0

591 Losing is Optional: Retail Option Trading and Earnings Announcement Volatility. SSRN Electronic
Journal, 0, , . 0.4 2

592 Equilibrium valuation of currency options with stochastic volatility and systemic co-jumps. Journal
of Industrial and Management Optimization, 2022, . 0.8 0



34

Citation Report

# Article IF Citations

593 Information Jumps, Liquidity Jumps, and Market Efficiency. Journal of Risk and Financial Management,
2022, 15, 97. 1.1 0

594 Inference of Binary Regime Models with Jump Discontinuities. Sankhya B, 0, , 1. 0.4 1

595 The contagion effect of jump risk across Asian stock markets during the Covid-19 pandemic. North
American Journal of Economics and Finance, 2022, 61, 101688. 1.8 8

596 Positive information shocks, investor behavior and stock price crash risk. Journal of Economic
Behavior and Organization, 2022, 197, 493-518. 1.0 8

597 Detection of jumps in financial market. Communications in Statistics Part B: Simulation and
Computation, 2024, 53, 247-258. 0.6 0

598 A novel method of detecting carbon asset price jump characteristics based on significant information
shocks. Finance Research Letters, 2022, 47, 102626. 3.4 3

599 Review of Statistical Approaches for Modeling High-Frequency Trading Data. Sankhya B, 2023, 85, 1-48. 0.4 1

600 Directly pricing VIX futures with observable dynamic jumps based on highâ€•frequency VIX. Journal of
Futures Markets, 0, , . 0.9 1

601 Liquidity and realized covariance forecasting: a hybrid method with model uncertainty. Empirical
Economics, 0, , . 1.5 0

602 Is Jump Robust Two Times Scaled Estimator Superior among Realized Volatility Competitors?.
Mathematics, 2022, 10, 2124. 1.1 1

603 Do jumps and cojumps matter for electricity price forecasting? Evidence from the German-Austrian
day-ahead market. Electric Power Systems Research, 2022, 212, 108144. 2.1 1

604 News Arrival, Time-Varying Jump Intensity, and Realized Volatility: Conditional Testing Approach.
Journal of Financial Econometrics, 0, , . 0.8 0

605 Diversifier or more? Hedge and safe haven properties of green bonds during COVID-19. Energy Policy,
2022, 168, 113102. 4.2 74

606 News and intraday jumps: Evidence from regularization and class imbalance. North American Journal
of Economics and Finance, 2022, 62, 101743. 1.8 1

607 Blockchain and crypto-exposed US companies and major cryptocurrencies: The role of jumps and
co-jumps. Finance Research Letters, 2022, 50, 103201. 3.4 21

608 Impact of network investor sentiment and news arrival on jumps. North American Journal of
Economics and Finance, 2022, , 101780. 1.8 3

609 Co-Jumps, Co-Jump Tests, and Volatility Forecasting: Monte Carlo and Empirical Evidence. Journal of
Risk and Financial Management, 2022, 15, 334. 1.1 1

610 Informed options strategies before corporate events. Journal of Financial Markets, 2023, 63, 100766. 0.7 0



35

Citation Report

# Article IF Citations

611 Degradation Modeling for Lithium-Ion Batteries with an Exponential Jump-Diffusion Model.
Mathematics, 2022, 10, 2991. 1.1 2

612 Hawkes-driven stochastic volatility models: goodness-of-fit testing of alternative intensity
specifications with S &amp;P500 data. Annals of Operations Research, 0, , . 2.6 2

613 Modeling and managing stock market volatility using MRS-MIDAS model. International Review of
Economics and Finance, 2022, 82, 625-635. 2.2 1

614 Intraday Return Predictability in the Crude Oil Market: The Role of EIA Inventory Announcements.
Energy Journal, 2023, 44, . 0.9 0

615 The jump dynamics of foreign exchange rates: how reliable and consistent are the results of widely
utilized jump detection procedures. Heliyon, 2022, 8, e10909. 1.4 0

616 An oil futures volatility forecast perspective on the selection of high-frequency jump tests. Energy
Economics, 2022, 116, 106358. 5.6 4

617
Volatility of Volatility Estimation: Central Limit Theorems for the Fourier Transform Estimator and
Empirical Study of the Daily Time Series Stylized Facts. Journal of Financial Econometrics, 2024, 22,
252-296.

0.8 0

618 A high-frequency approach to VaR measures and forecasts based on the HAR-QREG model with jumps.
Physica A: Statistical Mechanics and Its Applications, 2022, 608, 128253. 1.2 1

619 Extreme risk connectedness among global major financial institutions: Links to globalization and
emerging market fear. Pacific-Basin Finance Journal, 2022, 76, 101862. 2.0 4

620 Deep learning for anomaly detection in multivariate time series: Approaches, applications, and
challenges. Information Fusion, 2023, 91, 93-102. 11.7 30

621 Detecting jumps amidst prevalent zero returns: Evidence from the U.S. Treasury securities. Journal of
Empirical Finance, 2023, 70, 276-307. 0.9 0

622 The contribution of jump signs and activity to forecasting stock price volatility. Journal of Empirical
Finance, 2023, 70, 144-164. 0.9 2

623 Good and bad self-excitation: Asymmetric self-exciting jumps in Bitcoin returns. Economic Modelling,
2023, 119, 106124. 1.8 3

624 Sign effects of volatility and jumps in forex markets and a reappraisal of meteor showers and heat
waves. Finance, 2023, Pub. anticipÃ©es, 1-45. 0.3 0

625 The microstructure of stochastic volatility models with self-exciting jump dynamics. Annals of
Applied Probability, 2022, 32, . 0.6 1

626 Jump-diffusion risk-sensitive benchmarked asset management with traditional and alternative data.
Annals of Operations Research, 0, , . 2.6 0

627 Information shocks, market returns and volatility: a comparative analysis of developed equity markets
in Asia. SN Business & Economics, 2023, 3, . 0.6 1

628 From financial wealth shocks to illâ€•health: Allostatic load and overload. Health Economics (United) Tj ET
Q

q
1 1 0.784314 rg
BT /Overlock 10 Tf 50 62 Td (Kingdom), 0, , .0.8 0



36

Citation Report

# Article IF Citations

629 Anticipating jumps: Decomposition of straddle price. Journal of Banking and Finance, 2023, 149, 106755. 1.4 0

630 Neighbors in Space: Satellite Imagery and Chinese B-Share Discount. SSRN Electronic Journal, 0, , . 0.4 0

631 New Avenues in Expected Returns: Investor Overreaction and Overnight Price Jumps in US Stock
Markets. SSRN Electronic Journal, 0, , . 0.4 1

632 Financial distress and jump tail risk: Evidence from China's listed companies. International Review of
Economics and Finance, 2023, 85, 316-336. 2.2 2

633 Futures trading activity and the jump risk of spot market: Evidence from the bitcoin market.
Pacific-Basin Finance Journal, 2023, 78, 101950. 2.0 2

634 Jump forecasting in foreign exchange markets: A highâ€•frequency analysis. Journal of Forecasting, 2023,
42, 578-624. 1.6 0

635 Intraday Periodic Volatility Curves. Journal of the American Statistical Association, 0, , 1-11. 1.8 2

636 The role of idiosyncratic jumps in stock markets. Journal of Financial Markets, 2023, 64, 100820. 0.7 1

637 Pattern Recognition in Microtrading Behaviors Preceding Stock Price Jumps: A Study Based on Mutual
Information for Multivariate Time Series. Computational Economics, 0, , . 1.5 1

638 Stock co-jump networks. Journal of Econometrics, 2024, 239, 105420. 3.5 3

639 Endogenous Volatility in the Foreign Exchange Market. Journal of Financial Econometrics, 0, , . 0.8 0

640 Sector-level equity returns predictability with machine learning and market contagion measure.
Empirical Economics, 0, , . 1.5 0

641 Exchange rate volatility and intraday jump probability with periodicity filters using a local robust
variance. Finance Research Letters, 2023, 55, 103821. 3.4 0

642

Uniform and <mml:math xmlns:mml="http://www.w3.org/1998/Math/MathML" display="inline"
id="d1e2524"
altimg="si4.svg"><mml:msub><mml:mrow><mml:mi>L</mml:mi></mml:mrow><mml:mrow><mml:mi>p</mml:mi></mml:mrow></mml:msub></mml:math>
convergences for nonparametric continuous time regressions with semiparametric applications.
Journal of Econometrics, 2023, , .

3.5 0

643 Is a co-jump in prices a sparse jump?. North American Journal of Economics and Finance, 2023, , 101923. 1.8 0


