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697 vndividualG–tockGpashGvnflowâ��‘utflowGvmbalanceSGvndividualG–tockGvnvestorG–entimentGandGrxcessG
”eturnsUG2019SGbbSGYeecTYfWZ 3

696 —heGnumannT–erranoGriskGfactorGandGassetGpricinggGevidenceGfromGtheGphineseGnTshareGmarketUG2019SG
XfSGXbffTXcWe 1

695 panGuedgeGsundsGoenefitGfromGp–”GvnvestmentlUG2019SG

694 ’riceGrangeGandGtheGcrossTsectionGofGexpectedGcountryGandGindustryGreturnsUG2019SGcaSGXdaTXef 3

693 ’ricingGsinGstocksgGrthicalGpreferenceGvsUGriskGaversionUG2019SGXXeSGcfTXWW 2

692 vnternetGfinanceGinvestorGsentimentGandGreturnGcomovementUG2019SGbcSGXbXTXcX 24

691 vnvestorGsentimentGandGstockGreturnGvolatilitygGrvidenceGfromGtheGwohannesburgG–tockGrxchangeUG
2019SGdSGXcWWYZZ 22

690 vnvestorG–entimentGandG”eturnsUG2019SGYXXTYYb 1

689 —heGvmpactGofGoankGuerdingGonG–ystemicG”iskUG2019SG 1

688 —heGqualityGofGgovernanceGandGmomentumGprofitsgGvnternationalGevidenceUG2019SGbXSGXWWeZb 6

687 zomentumGandGreversalgG—heGroleGofGshortGsellingUG2019SGXWaSGfbTXXW 2

686 sorecastGtheGrealizedGrangeTbasedGvolatilitygG—heGroleGofGinvestorGsentimentGandGregimeGswitchingUG
2019SGbYdSGXYXaYY 5

685 vnvestmentTzomentumgGnG—woTqimensionalGoehavioralG–trategyUG2019SG

684 yongTtermGassetGallocationSGriskGtoleranceGandGmarketGsentimentUG2019SGcYSGXTXf 2

683 –entimentalGmutualGfundGflowsUG2019SGbaSGdWfTdZe 4

682 trossGprofitabilityGandGmutualGfundGperformanceUG2019SGXWaSGZXTaf 8

681 phasingGinvestorGsentimentGinGstockGmarketUG2019SGbWSGXWWfdb 6

Citation Report

32



680 nttentionSG–ocialGvnteractionSGandGvnvestorGnttractionGtoGyotteryG–tocksUG2019SG 9

679 vnstitutionalGvnvestorsGandGzarketGnnomaliesgGpuiGoonolUG2019SG

678 WhatGqoesGzediaG—oneG—ellGaboutGrxpectedG–tockG”eturnslUG2019SG

677 –hortTtermGoverreactionGinGequityGr—ssGfollowingGextremeGoneTdayGreturnsUG2019SGZWSGZbYTZcd 1

676 qoGsundamentalsGqriveGpryptocurrencyG’riceslUG2019SG 13

675 papitalGzarketsGandGvnvestmentGqecisionGzakingUG2019SG

674 sragileGsactorG’remiaUG2019SG

673 sirmGyifeGpycleSGrxpectationGrrrorsGandGsutureG–tockG”eturnsUG2019SG

672 zomentumGprashesGandGôariationsGtoGzarketGyiquidityUG2019SG

671 –entimentG–tocksUG2019SG

670 —heGimpactGofGpoliticsGandGeconomicGpolicyGuncertaintyGonGanomalyTbasedGinvestmentGstrategiesUG
2019SGabSGcbaTcdW

669 —heGfundamentalsGofGmomentumGinvestinggGruropeanGevidenceGonGunderstandingGmomentumG
throughGfundamentalsUG2019SGbfSGeZXTebd 3

668 vnvestorG–entimentGandGtheG’ricingGofGzacroG”isksGforGuedgeGsundsUG2019SG

667 nsymmetricGeffectGofGstyleGcomovementGonGmomentumUG2019SGZXSGXacTXba 1

666 sundamentalGstrengthGandGshortTtermGreturnGreversalUG2019SGbYSGYYTZf 3

665 uowGinformationGtechnologiesGshapeGinvestorGsentimentgGnGwebTbasedGinvestorGsentimentGindexUG
2019SGXfSGfbTXWb 11

664 tlobalGsactorG’remiumsUG2019SG 9

663 –entimentGcontagionGanalysisGofGinteractingGinvestorsgGrvidenceGfromGphinaâ��sGstockGforumUG2019SG
bYZSGYacTYbf 13

(2019-2019)

33



662 –tateTdependentGsizeGandGvalueGpremiumgGevidenceGfromGaGregimeTswitchingGassetGpricingGmodelUG
2019SGYWSGYYfTYaf

661 oehavioralGbiasesGofGinformedGtradersgGrvidenceGfromGinsiderGtradingGonGtheGbYTweekGhighUG2019SGbYSGbcTdb 4

660 sactorGzomentumGandGtheGzomentumGsactorUG2019SG 14

659 WhyGhasGtheGsizeGeffectGdisappearedlUG2019SGXWYSGYbcTYdc 4

658 WhenGnnomaliesGnreG’ublicizedGoroadlySGqoGvnstitutionsG—radeGnccordinglylUG2019SGcbSGabbbTabda 22

657 –mallGinvestorsâ��GinternetGsentimentGandGreturnGpredictabilityUG2019SGaheadTofTprintSG 0

656 yiquidityGofGfinancialGmarketsgGaGreviewUG2019SGZdSGYWXTYYd 7

655 ‘nGtheGdynamicGrelationshipGbetweenGgoldGinvestorGsentimentGindexGandGstockGmarketUG2019SGXcSGZdYTZfY 3

654 vnvestorGsentimentGandGforeignGfinancialGflowsgGrvidenceGfromG–outhGnfricaUG2019SGZdSG 1

653  –GrconomicG ncertaintyGandGtheGxoreanG–tockGzarketG”eactionUG2019SGXTZX 2

652 nlternativeG—hreeGsactorGzodelGforGnssetG’ricingGforGtheGvnvestmentSGzarketGandG’rofitabilityG
’remiumGinGrmergingGzarketsgGnnGrvidenceGfromG’akistanNsG–tockGrxchangeUG2019SG

651 qoesGuighTsrequencyG–ocialGzediaGqataGvmproveGsorecastsGofGyowTsrequencyGponsumerG
ponfidenceGzeasureslQUG2019SG 3

650 qoesGuighGsrequencyG–ocialGzediaGqataGvmproveGsorecastsGofGyowGsrequencyGponsumerG
ponfidenceGzeasureslUG2019SG 2

649 vnformationGinGmispricingGfactorsGforGfutureGinvestmentGopportunitiesUG2019SGadSGcbdTcce

648 ”egionalGrconomicGnctivityGandG–tockG”eturnsUG2019SGbaSGXWbXTXWeY 16

647 —heGvnformationGpontentGofG–uddenGvnsiderG–ilenceUG2019SGbaSGXaffTXbZe 6

646 nGzarketToasedGsundingGyiquidityGzeasureUG2019SGfSGZbcTZfZ 6

645 snp—‘”Gp”‘WqvNtGnNqGyv“ vqv—YGrXun –—v‘NUG2019SGaYSGXadTXeW 3

Citation Report

34



644 –entimentGzetricsGandGvnvestorGqemandUG2019SGdaSGfebTXWYa 42

643 rquityGzisvaluationGandGqefaultG‘ptionsUG2019SGdaSGeabTefe 6

642 —heGroleGofGstockGpriceGsynchronicityGonGtheGreturnTsentimentGrelationUG2019SGadSGXXfTXZX 3

641 prossTsectionalGseasonalitiesGinGinternationalGgovernmentGbondGreturnsUG2019SGfeSGeWTfa 7

640 —heGinvestmentGenvironmentGandGcrossTborderGmergerGandGacquisitionGpremiumsUG2019SGbfSGXfTZb 13

639 nssetGgrowthSGstyleGinvestingSGandGmomentumUG2019SGfeSGXWeTXYa 6

638 vmprovingGmomentumGstrategiesGusingGresidualGreturnsGandGoptionTimpliedGinformationUG2019SGZfSGaffTbYX

637 ”eviewGofGnewGtrendsGinGtheGliteratureGonGfactorGmodelsGandGmutualGfundGperformanceUG2019SGcZSGZaaTZba 5

636 —heGearlyTwarningGsystemGofGstockGmarketGcrisesGwithGinvestorGsentimentgGrvidenceGfromGphinaUG
2019SGYaSGZcXTZcf 7

635 sinancialGdistressSGshortGsaleGconstraintsSGandGmispricingUG2019SGbZSGfaTXXX 4

634 zedianGmomentumUG2019SGYbSGXWeWTXXXe 0

633 –tochasticGinvestorGsentimentSGcrowdednessGandGdeviationGofGassetGpricesGfromGfundamentalsUG2019
SGdfSGXZWTXaW 5

632 tettingG’aidGtoGuedgegGWhyGqonâ��tGvnvestorsG’ayGaG’remiumGtoGuedgeGqownturnslUG2019SGbaSGXXbdTXXfY 0

631 zarketGanomaliesGandGdisasterGriskgGrvidenceGfromGextremeGweatherGeventsUG2019SGacSGXWWadd 23

630 zanagerGsentimentGandGstockGreturnsUGJournal of Financial EconomicsSG2019SGXZYSGXYcTXaf 6.6 121

629 nrbitrageG—radinggG—heGyongGandGtheG–hortGofGvtUG2019SGZYSGXcWeTXcac 17

628 qoGcultureSGsentimentSGandGcognitiveGdissonanceGexplainGtheGâ��aboveGsuspicionâ��GanomalieslUG2019SGYbSGXXceTXXfb 7

627 ’robabilityGofGpriceGcrashesSGrationalGspeculativeGbubblesSGandGtheGcrossTsectionGofGstockGreturnsUG
Journal of Financial EconomicsSG2019SGXZYSGYYYTYad 6.6 17

(2019-2019)

35



626 –entimentGtradingSGinformedGtradingGandGdynamicGassetGpricingUG2019SGadSGYXWTYYY 3

625 —ransitoryGpricesSGresiliencySGandGtheGcrossTsectionGofGstockGreturnsUG2019SGcZSGYaZTYbc 2

624 —heGcrossTsectionGofGemergingGmarketGstockGreturnsUG2019SGZeSGYcbTYec 24

623 vnvestorGsentimentGandGtheGcrossTsectionGofGstockGreturnsgGnewGtheoryGandGevidenceUG2019SGbZSGafZTbYb 20

622 ’referenceGforGdividendsGandGreturnGcomovementUGJournal of Financial EconomicsSG2019SGXZYSGXWZTXYb 6.6 11

621 —heGvmpactGofGrconomyTWideG–entimentGonGnnalystsâ��G”esearchGnctivitiesUG2019SGZaSGZebTaXW 2

620 rconomicGyinksGandGprossT’redictabilityGofG–tockG”eturnsgGrvidenceGfromGpharacteristicToasedG
â��–tylesâ��UG2019SGYZSGZcZTZfb 4

619 –entimentSGorderGimbalanceSGandGcoTmovementgGnnGexaminationGofGshocksGtoGretailGandGinstitutionalG
tradingGactivityUG2019SGYbSGXXcTXbf 6

618 rxTqayG”eturnsGofG–tockGqistributionsgGnnGnnchoringGrxplanationUG2019SGcbSGXWdcTXWfb 2

617 —heGqTsactorsGandGzacroeconomicGponditionsgGnsymmetricGrffectsGofGtheGousinessGpyclesGonGyongG
andG–hortG–idesQUG2020SGYWSGefdTfYX 4

616 —heGfinancialGdistressGpricingGpuzzleGinGbankingGfirmsUG2020SGcWSGXZbXTXZea 1

615 WhyGdoesGstockTmarketGinvestorGsentimentGinfluenceGcorporateGinvestmentlUG2020SGbaSGXYYXTXYac 1

614 vnvestorGsentimentSGinvestorGcrowdedTtradeGbehaviorSGandGlimitedGarbitrageGinGtheGcrossGsectionGofG
stockGreturnsUG2020SGbfSGaZdTacW 6

613 tooglingGvnvestorG–entimentGaroundGtheGWorldUG2020SGbbSGbafTbeW 39

612 nnomaliesGacrossGtheGglobegG‘nceGpublicSGnoGlongerGexistentlUGJournal of Financial EconomicsSG2020SG
XZbSGYXZTYZW 6.6 53

611 –pilloverGrffectsGofGsraudGnllegationsGandGvnvestorG–entimentUG2020SGZdSGfeYTXWXa 4

610 qoesGnewsGtravelGslowlyGbeforeGaGmarketGcrashlG—heGroleGofGmarginGtradersUG2020SGcWSGZWcbTZXWX 4

609 ’erformanceG’ersistenceGinGnnomalyG”eturnsgGrvidenceGfromGsrontierGzarketsUG2020SGbcSGYebYTYedZ 3
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608 rstimatingGtheGrankGofGaGbetaGmatrixgGaGtzzGapproachXUG2020SGcWSGaXadTaXdZ

607 –tockG”eturnGnsymmetrygGoeyondG–kewnessUG2020SGbbSGZbdTZec 6

606 nGnewGinvestorGsentimentGindicatorGOv–vPGbasedGonGartificialGintelligencegGnGpowerfulGreturnGpredictorG
inGphinaUG2020SGeeSGadTbe 14

605 zutualGsundsGandGzispricedG–tocksUG2020SGccSGYZdYTYZfb 4

604 ‘vernightG”eturnsgGnnGvnternationalG–entimentGzeasureUG2020SGYXSGYWbTYXd 3

603 WhenGanalystsGencounterGlotteryTlikeGstocksgGlotteryTlikeGstocksGandGanalystGstockG
recommendationsUG2020SGbbSGZYdTZbZ 1

602 rarningsGinformationSGarbitrageGconstraintsSGandGtheGforecastGdispersionGanomalyUG2020SGZbSGXWXZXX 0

601 rxpectileGpn’zUG2020SGeeSGZecTZfd 1

600 rxtremeGreturnsGandGtheGinvestorâ��sGexpectationGforGfutureGvolatilitygGrvidenceGfromGtheGsinnishG
stockGmarketUG2020SGdcSGYcWTYcf 3

599 yotteryT”elatedGnnomaliesgG—heG”oleGofG”eferenceTqependentG’referencesUG2020SGccSGadZTbWX 25

598 –hortTGandGyongTuorizonGoehavioralGsactorsUG2020SGZZSGXcdZTXdZc 60

597 nrbitrageGriskGandGaGsentimentGasGcausesGofGpersistentGmispricinggG—heGruropeanGevidenceUG2020SGdcSGXTXX 1

596 WhenGfundGmanagementGskillGisGmoreGvaluablelUG2020SGYcSGabbTbWY 2

595 nGNewGvndexGofGuousingG–entimentUG2020SGccSGXbcZTXbeZ 11

594 vdiosyncraticGmomentumGandGtheGcrossTsectionGofGstockGreturnsgGsurtherGevidenceUG2020SGYcSGbdfTcYd 5

593 vnvestmentGdecisionsGwhenGutilityGdependsGonGwealthGandGotherGattributesUG2020SGYWSGaffTbXZ 3

592 –iteGvisitGinformationGcontentGandGreturnGpredictabilitygGrvidenceGfromGphinaUG2020SGbXSGXWXXWa 3

591 ponsumerGconfidencegGpausalityGlinksGwithGsubjectiveGandGobjectiveGinformationGsourcesUG2020SGXbWSGXXfdcW 6
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590 –ensitivityGtoGsentimentgGNewsGvsGsocialGmediaUG2020SGcdSGXWXZfW 18

589 “uantifyingGtheGcrossGsectionalGrelationGofGdailyGhappinessGsentimentGandGstockGreturngGrvidenceG
fromG –UG2020SGbZeSGXYYcYf 7

588 qissectingGtheGeffectivenessGofGfirmGfinancialGstrengthGinGpredictingGphineseGstockGmarketUG2020SGZYSGXWXZZY 2

587 —heG”oleGofGzarketG–entimentGinGnssetGnllocationsGandG–tockG”eturnsUG2020SGYXSGaYZTaaX 4

586 ôalueGatGriskSGcrossTsectionalGreturnsGandGtheGroleGofGinvestorGsentimentUG2020SGbcSGXTXe 9

585 rxploringGeconomicGanomaliesGinGtheG–M’bWWGindexUG2020SGdcSGYfYTZWf 1

584 ôaluationGratioGstyleGinvestingGandGeconomicGsentimentgGevidenceGfromGmajorGrurozoneGmarketsUG
2020SGbbSGeYdTebc

583 qoesGvnvestorG–entimentGnffectGtheGôalueG”elevanceGofGnccountingGvnformationlUG2020SGbcSGbZbTbcW 3

582 vnvestorG–entimentGandG–tockG’riceG’remiumGôalidationGwithG–iameseG—winsGfromGphinaUG2020SG
bdTbeSGXWWcbb 2

581 zispricingGandGtheGfiveTfactorGmodelGunderGdifferentGmarketGsentimentsUG2020SGcSGeWaXfX 0

580 vnformationalGroleGofGsocialGmediagGrvidenceGfromG—witterGsentimentUG2020SGXYXSGXWbfcf 25

579 panGfundGsentimentGbetaGpredictGfutureGperformancelUG2020SGYXSGbYaTbZa

578 WhenGfinancialGliteracyGmeetsGtextualGanalysisgGnGconceptualGreviewUG2020SGYeSGXWWaWY 6

577 nreGvslamicGstocksGimmuneGfromGfinancialGcriseslGrvidenceGfromGcontagionGtestsUG2020SG 4

576 –pilloverGofG–entimentsGoetweenGtheGtppG–tockGzarketsUG2020SGWfdYXbWfYWfZbbf 3

575 qoGglobalGsentimentGshocksGspilloverGtowardsGemergingGandGfrontierGmarketslUG2020SGadSGaZZTacb 2

574 panGhappinessGpredictGfutureGvolatilityGinGstockGmarketslUG2020SGbaSGXWXYfe 9

573  nintendedGinvestorGsentimentGonGbankGfinancialGproductsgGrvidenceGfromGphinaUG2020SGafSGXWWdcW 2

Citation Report

38



572 —heGyinkageGbetweenG–entimentsGandG–tockGzarketGqynamicsGNewGrvidenceGfromGvranUG2020SGfSGYf

571 zarketG”eactionsGtoGpentralGoankGvnterestG”ateGphangesgGrvidenceGfromGtheGphineseG–tockG
zarketQUG2020SGafSGeWZTeZX 3

570 qoesGprogramGtradingGcontributeGtoGexcessGcomovementGofGstockGreturnslUG2020SGbfSGYbdTYdd 1

569 vtGtakesGtwoGtoGtangogGsundamentalGtimingGinGstockGmarketUG2020SGYcSGbYbf 0

568 “uarterlyGearningsGannouncementsGandGintraTindustryGinformationGtransferGfromGtheG’acificGtoGtheG
ntlanticUG2020SGdWSGXWXbXX 1

567 uowGqoGzutualGsundsGinGphinaGrxploitGvnvestorG–entimentlUG2020SGXTXc 0

566 rvolinoG”ecurrentGNeuralGNetworkGrnsembleGforG–peculationGinGrxchangeGzarketGinG—imeGofG
nnomaliesUG2020SGZaSGfbdTfeW

565 —heGmomentumGandGreversalGeffectsGofGinvestorGsentimentGonGstockGpricesUG2020SGbaSGXWXYcZ 3

564 qoesGitGpayGtoGfollowGanomaliesGresearchlGzachineGlearningGapproachGwithGinternationalGevidenceUG
2020SGbcSGXWWbee 6

563 zomentumGreturnGvolatilitySGuncertaintySGandGenergyGpricesgGevidenceGfromGmajorGinternationalG
equityGmarketsUG2020SGXYSGaXXTaZZ 2

562  nderstandingGtheGimpactGofGinvestorGsentimentGonGtheGpriceGformationGprocessgGnGreviewGofGtheG
conductGofGnmericanGstockGmarketsUG2020SGYYSGeWWXdY 3

561 vnvestmentGmomentumgGnGtwoTdimensionalGbehaviouralGstrategyUG2020SG

560 —heGrffectGofGvnvestorG–entimentGonGNonprofitGqonationsUG2020SGX 1

559 zomentumGinvestinggGaGsystematicGliteratureGreviewGandGbibliometricGanalysisUG2020SGX 4

558 ‘ilGandGriskGpremiaGinGequityGmarketsUG2020SGZdSGcfdTdYZ 1

557 vnvestorG–entimentSG’ortfolioG”eturnsSGandGzacroeconomicGôariablesUG2020SGXZSGYbf 2

556 –entimentGstocksUG2020SGdYSGXWXbdZ 5

555 vnstitutionalGinvestorGsentimentGandGaggregateGstockGreturnsUG2020SG 8
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554 vfGglobalGorGlocalGinvestorGsentimentsGareGproneGtoGdevelopingGanGimpactGonGstockGreturnsSGisGthereG
anGindustryGeffectlUG2020SG 4

553 —heGôariationGinGôarianceG”iskG’remiumGandGitsG’redictiveG’owergGrvidenceGfromG‘ptionGzarketG
–entimentsUG2020SGXWSGYWbWWXW

552 zomentumGcrashesGandGvariationsGtoGmarketGliquidityUG2020SG 0

551 –entimentGnnalysisGforG–tockG’riceG’redictionUG2020SG 10

550 ”ealGestateGasGaGnewGequityGmarketGsectorgGzarketGresponsesGandGreturnGcomovementUG2020SG 2

549 WhenGrquityGsactorsGqropG—heirG–hortsUG2020SGdcSGdZTff 3

548 qistressGriskGanomalyGandGmisvaluationUG2020SGXWWfdY 3

547 ”iskGaversionGconnectednessGinGdevelopedGandGemergingGequityGmarketsGbeforeGandGafterGtheG
p‘ôvqTXfGpandemicUG2020SGcSGeWbdXb 12

546 –peculatorGactivityGandGtheGcrossTassetGpredictabilityGofGsXGreturnsUG2020SGdYSGXWXbcX 2

545 oehavioralGueterogeneityGinGtheG–tockGzarketG”evisitedgGWhatGsactorsGqriveGvnvestorsGasG
sundamentalistsGorGphartistslUG2020SGXTXf 0

544 vnstitutionalGtradingSGinvestorGsentimentSGandGlotteryTlikeGstockGpreferencesUG2020SGbbSGcWZTcYa 4

543 ’rospectG—heoryGandG–tockGzarketGnnomaliesUG2020SG 8

542 ’referenceGforGlotteryGfeaturesGinGrealGestateGinvestmentGtrustsUG2020SGcfSGbffTcXZ 4

541 zediaGtoneGandGexpectedGstockGreturnsUG2020SGdWSGXWXbYY 6

540 vmpactGofGinvestorGsentimentGonGmutualGfundGriskGtakingGandGperformancegGevidenceGfromGphinaUG
2020SGXaSGeZZTebd 1

539 —heGpausalGrffectGofGyimitsGtoGnrbitrageGonGnssetG’ricingGnnomaliesUG2020SGdbSGYcZXTYcdY 19

538 vnvestorGsentimentSGstockGpriceSGandGauditGqualityUG2020SGXYSGYb 1

537 pentralGbankGcommunicationGinGtheGmediaGandGinvestorGsentimentUG2020SGXdcSGaZXTaaa 6
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536 sactorG—imingUG2020SGZZSGXfeWTYWXe 14

535 Wun—N–GvNGnGNnzrlGnGpn —v‘Nn”YG—nyrG‘sG’”‘sv—novyv—YGnN‘znyvr–GnNqGyvzv—–G—‘G
n”ov—”ntrUG2020SGaZSGZWbTZaa 1

534 —heGNonlinearG”elationshipGbetweenGvnvestorG–entimentSG–tockG”eturnSGandGôolatilityUG2020SGYWYWSGXTXX 2

533 ’ublicG–entimentGandGtheG’riceGofGporporateG–ustainabilityUG2020SGdcSGYcTac 28

532 —heGeffectGofGmarketGsentimentGandGinformationGasymmetryGonGoptionGpricingUG2020SGbaSGXWXYZb 0

531 vnvestorGoverconfidenceGandGtheGsecurityGmarketGlinegGNewGevidenceGfromGphinaUG2020SGXXdSGXWZfcX 9

530 –peculativeGbubblesGinGsegmentedGmarketsgGrvidenceGfromGphineseGcrossTlistedGstocksUG2020SGXWfSGXWYYYY 4

529 rarningsGoeliefG”iskGandGtheGprossT–ectionGofG–tockG”eturnsQUG2020SGYaSGXXWdTXXbe 1

528 zispricingGfirmTlevelGproductivityUG2020SGbeSGXZfTXcZ 2

527 qoesGtheGzarketGporrectlyGôalueGvnvestmentG‘ptionslQUG2020SGYaSGXXbfTXYWX 2

526 rurasianGrconomicG’erspectivesUG2020SG

525 yeveragedG—radingSGvrrationalG–entimentGandG–ustainabilityGinGtheG–tockGzarketgGrvidenceGfromG
phinaUG2020SGXYSGXZXW 1

524 WorldwideGshortGsellingGregulationsGandGv’‘GunderpricingUG2020SGcYSGXWXbfc 7

523 sundamentalGstrengthGstrategygG—heGroleGofGinvestorGsentimentGversusGlimitsGtoGarbitrageUG2020SGdXSGXWXabY 1

522 –ecurityGanalystsGandGcapitalGmarketGanomaliesUGJournal of Financial EconomicsSG2020SGXZdSGYWaTYZW 6.6 16

521 –entimentGandGitsGasymmetricGeffectGonGhousingGreturnsUG2020SGZeSGbeWTcWW 1

520 qoGactivelyGmanagedGmutualGfundsGexploitGstockGmarketGmispricinglUG2020SGbZSGXWXXef

519 vntradayGsentimentGandGmarketGreturnsUG2020SGcfSGaeTcY 6
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518 oiasedGinformationGweightGprocessingGinGstockGmarketsUG2020SGbdSGefTXWc 1

517 —radingG–trategiesgGsorecastingGvndexGsuturesG’ricesGwithG–hortT—ermGvnvestorG–entimentUG2020SGbcSGZXbZTZXdZ 1

516 ousinessGsentimentGandGtheGcrossTsectionGofGglobalGequityGreturnsUG2020SGcXSGXWXZYf 4

515 –tockTspecificGsentimentGandGreturnGpredictabilityUG2020SGYWSGXbZXTXbbX 4

514 uerdingGforGprofitsgGzarketGbreadthGandGtheGcrossTsectionGofGglobalGequityGreturnsUG2021SGfdSGZaeTZca 2

513 vnvestorG–entimentSGzisstatementsSGandGnuditorGoehaviorGQUG2021SGZeSGaeZTbXd 4

512 pashGconversionGcycleGandGaggregateGstockGreturnsUG2021SGbYSGXWWbcW 5

511 vnvestorGsentimentSGtradingGactivityGandGeffectGofGtheGopenTmarketGshareGrepurchaseGbasedGonGfirmG
characteristicsUG2021SGbWSGZfTca

510 WhyGqoG–hortG–ellingGoansGvncreaseGndverseG–electionGandGqecreaseG’riceGrfficiencylUG2021SGXXSGXYYTXce 3

509 nGboldGmoveGorGbitingGoffGmoreGthanGtheyGcanGchewgGexaminingGtheGperformanceGofGsmallGacquirersUG
2021SGbcSGZfZTaYY 1

508 ‘ptionG—radingGandG”rv—G”eturnsUG2021SGafSGZZYTZef 6

507 vnvestorG–entimentGwithGvnformationG–hockGinGtheG–tockGzarketUG2021SGbdSGbXWTbYa 1

506 uousingGpriceGdynamicsgG—heGimpactGofGstockGmarketGsentimentGandGtheGspilloverGeffectUG2021SGeWSGebaTecd 5

505 vmpliedGvolatilityGdurationgGnGmeasureGforGtheGtimingGofGuncertaintyGresolutionUGJournal of Financial 
EconomicsSG2021SGXaWSGXYdTXaa 6.6 1

504 zomentumGprofitsgGsundamentalsGorGtimeGvaryingGunsystematicGriskUG2021SGYcSGdddTdef 0

503 rquityGinvestorGsentimentGandGbondGmarketGreactiongG—estGofGoverinvestmentGandGcapitalGflowG
hypothesesUG2021SGbbSGXWWbef 0

502 ”elationshipGbetweenGinvestorGsentimentGandGearningsGnewsGinGhighTGandGlowTsentimentGperiodsUG
2021SGYcSGYdaeTYdcb 9

501 nnomaliesGenhancedgGnGportfolioGrebalancingGapproachUG2021SGbWSGZdXTaYa 1
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500 nsymmetricalGimpactsGfromGovernightGreturnsGonGstockGreturnsUG2021SGbcSGeafTeef 1

499 vlliquidityGandG–tockG”eturnsGvvgGprossTsectionGandG—imeTseriesGrffectsUG2021SGZaSGYXWXTYXYZ 10

498 tlobalGmarketGinefficienciesUGJournal of Financial EconomicsSG2021SGXZfSGYZaTYbf 6.6 11

497 sundingGyiquidityG”iskGandGtheGqynamicsGofGuedgeGsundGyockupsUG2021SGbcSGXZYXTXZaf 4

496 vnvestorGsentimentGandGtheGpreTs‘zpGannouncementGdriftUG2021SGZeSGXWXaaZ 2

495 vnvestorGsentimentGeffectsGonGshareGpriceGdeviationsGfromGtheirGintrinsicGvaluesGbasedGonGaccountingG
fundamentalsUG2021SGbcSGXbfZTXcYX 1

494 qoesGcashTflowGnewsGplayGaGbetterGroleGthanGdiscountTrateGnewslGrvidenceGfromGglobalGregionalG
stockGmarketsUG2021SGXXWSGXWYYcd 2

493 vndividualGstockGsentimentGbetaGandGstockGreturnsUG2021SGbbSGXWXZWc 2

492 sorecastingGequityGreturnsgG—heGroleGofGcommodityGfuturesGalongGtheGsupplyGchainUG2021SGaXSGacTdX 0

491 qoesGretailGinvestorGattentionGimproveGstockGliquiditylGnGdynamicGperspectiveUG2021SGfaSGXdWTXeZ 19

490 oetaGherdingGthroughGoverconfidencegGnGbehavioralGexplanationGofGtheGlowTbetaGanomalyUG2021SG
XXXSGXWYZXe 7

489 —heGcontrarianGstrategyGofGinstitutionalGinvestorsGinGphineseGstockGmarketUG2021SGaXSGXWXeab 8

488 nirGpollutionGandGbehavioralGbiasesgGrvidenceGfromGstockGmarketGanomaliesUG2021SGYfSGXWWaaX 3

487 vnvestorGsentimentGbyGrelativeGstrengthGindexGandGstockGreturngGrmpiricalGevidenceGonGôietnamNsG
stockGmarketUG2021SGabXTabc 3

486 —heG–xrWGindexgGrxtractingGwhatGhasGbeenGleftUG2021SGbZSGXWWeXc 3

485 zovingGaverageGdistanceGasGaGpredictorGofGequityGreturnsUG2021SGZfSGXYdTXab 5

484 uowGnreGvnstitutionsGvnformedlG’roactiveG—radingSGvnformationGslowsSGandG–tockG–electionG
–trategiesQUG2021SGZeSGXeaf 1

483 —heGtermGstructureGeffectsGofGindividualGstockGinvestorGsentimentGonGexcessGreturnsUG2021SGYcSGXcfbTXdWb 5
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482 uousingGmarketGsentimentGandGhomeownershipUG2021SGZcSGYfTac 4

481 nsymmetricGinformationGinGtheGequityGmarketGandGinformationGflowGfromGtheGequityGmarketGtoGtheG
pq–GmarketUG2021SGbbSGXWWcWd 0

480 vnvestorsNGtradingGbehaviourGandGstockGmarketGvolatilityGduringGcrisisGperiodsgGnGdualGlongTmemoryG
modelGforGtheGxoreanG–tockGrxchangeUG2021SGYcSGaaaXTaacX 2

479 qoGrecordGearningsGaffectGmarketGreactionsGtoGearningsGnewslUG2021SGbcSGXYbfTXYed 1

478 vnformationGponsumptionGandGnssetG’ricingUG2021SGdcSGZbdTZfa 15

477 porrelationGandGtheGomittedGvariablegGnGtaleGofGtwoGpricesUG2021SGbWSGbXfTbbY

476 zarketG–entimentSGôaluationGueterogeneitySGandGporporateGvnvestmentgGrvidenceGfromGphinaâ��sG
nT–hareG–tockGzarketUG2021SGbdSGYYZWTYYab 3

475 —heGalphaGmomentumGeffectGinGcommodityGmarketsUG2021SGfZSGXWaaYX 0

474 pryptocurrencyGsactorG’ortfoliosgG’erformanceSGqecompositionGandG’ricingGzodelsUG 1

473 yeverageGandGvnformationgGnreG–hortG–ellersGandGzarginG—radersG—winG–istersGorG–tepsisterslUG

472 sactorGsorestrygG’runingGusingGanGrconomicGphainsawUG

471 nlternativeGyotteryGzeasureGandGprossT–ectionalG”eturnsUG

470 sirmGpharacteristicsGandGtlobalG–tockG”eturnsgGnGponditionalGnssetG’ricingGzodelUG

469 vntegratingGsactorGzodelsUG

468 nGoondG’riceG’uzzlegGnG’artialGuedgeGngainstGtheGphineseGuyperinflationUG

467 yeverageGponstraintsSGnrbitrageGpapitalSGandGvnvestorG nderTreactionUG

466 rstimatingG”ealGWorldG’robabilitiesgGnGsorwardTyookingGoehavioralGsrameworkUG 1

465 WhyGqonâ��tGzostGzutualGsundsG–hortG–elllUG 0
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464 qoGnccountingGvnformationGandGzarketGrnvironmentGzatterGforGprossTnssetG’redictabilitylUG

463 ”iskSGreturnSGandGsentimentGinGaGvirtualGassetGmarketUG

462 ’ricingGWithoutGzispricingUG

461 vnGtoodGandGinGoadG—imeslG—heG”elationGbetweenGnnomalyG”eturnsGandGzarketG–tatesUG

460 –entimentGindicesGandGstockGreturnsgGrvidenceGfromGphinaUG 6

459 nnomaliesSGzanagementGrxpectationsSGandG–tockG”eturnsUG

458 ôaluationG ncertaintyUG 0

457 qoGvnformationGncquisitionGpostsGzatterlG—heGrffectGofG–rpGrqtn”GonG–tockGnnomaliesUG 0

456 NewsG—oneSGvnvestorG–entimentSGandGyiquidityG’remiumUG

455 qynamicGnssetGOzisP’ricinggGouildTupGvsUG”esolutionGnnomaliesUG

454 vntangibleGassetsGandGtheGcrossTsectionGofGstockGreturnsUG

453 ‘ ’GacceptedGmanuscriptUG 2

452 qecomposingGzomentumgGrliminatingGitsGprashGpomponentUG 0

451 rffectsGofGponventionalGandG nconventionalGzonetaryG’olicyG–hocksGonGuousingG’ricesGinGtheG
 nitedG–tatesgG—heG”oleGofG–entimentUGXTXZ 3

450 –tockGreturnGpredictabilitygGrvidenceGfromGmovingGaveragesGofGtradingGvolumeUG2021SGcbSGXWXafa 5

449 vnfluenceGofGoloombergâ��sGvnvestorG–entimentGvndexgGrvidenceGfromGruropeanG nionGsinancialG
–ectorUG2021SGfSGYfd

448 vnvestorG–entimentGandG–tockG‘ptionGôestingG—ermsUG

447 qoGaccountingGinformationGandGmarketGenvironmentGmatterGforGcrossTassetGpredictabilitylUG2021SG
cXSGaZefTaaZa
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446 –entimentTscaledGpn’zGandGmarketGmispricingUG2021SGYdSGYWeTYaZ 2

445 vmprovedGinferenceGforGfundGalphasGusingGhighTdimensionalGcrossTsectionalGtestsUG2021SGcXSGbdTeX 1

444 zomentumSG”eversalsSGandGousinessGpycleG—urningG’ointsUG2021SGbdSGcdf 0

443 vnGsearchGofGp‘ôvqTXfGandGstockGmarketGbehaviorUG2021SGXWWcZf 5

442 qoesGinvestorGattentionGmatterGforGmarketGanomalieslUG2021SGYfSGXWWabX 3

441 ”etailGattentionSGretailGtradesSGandGstockGpriceGcrashGriskUG2021SGXWWeYX 9

440 uazardGstocksGandGexpectedGreturnsUG2021SGXYbSGXWcWfa 2

439 NavigatingGtheGfactorGzooGaroundGtheGworldgGanGinstitutionalGinvestorGperspectiveUG2021SGfXSGcbbTdWZ 0

438 nreGindividualGstockGreturnsGpredictablelUGWZXYefcYYXXWWXb

437 zanagerG–entimentGoiasGandG–tockG”eturnsgGrvidenceGfromGphinaUGXTXa 0

436 prashGprobabilityGanomalyGinGtheGphineseGstockGmarketUG2021SGaaSGXWYWcY 0

435 —heGpowerGofGinvestorGsentimentGinGexplainingGbankGstockGperformancegGyistedGconventionalGvsUG
vslamicGbanksUG2021SGccSGXWXbWf 3

434 qoGsentimentGtradesGexplainGinvestorGoverconfidenceGaroundGanalystGrecommendationGrevisionslUG
2021SGbcSGXWXZdc 8

433 nGbibliometricGreviewGonGinstitutionalGinvestorgGcurrentGstatusSGdevelopmentGandGfutureGdirectionsUG
2021SGaheadTofTprintSG

432 p‘ôvqTXfTinducedG”eturnsSGnttentionSG–entimentsGandG–ocialGvsolationgGrvidenceGfromGqynamicG
’anelGzodelUGWfdYXbWfYXffcXd 4

431 ‘ptionGmeasuresGandGstockGcharacteristicsUG2021SGXWYWbe 1

430 nccrualGmispricingSGvalueTatTriskSGandGexpectedGstockGreturnsUG2021SGbdSGXaedTXbXd 1

429 –entimentG—radingGandGuedgeGsundG”eturnsUG2021SGdcSGYWWX 4

Citation Report

46



428 —radingGbehaviorsGonGknowledgeGofGpriceGdiscoveryGinGfuturesGmarketsUG2021SGcSGXfXTXfX 6

427 nccountingGforGunadjustedGnewsGsentimentGforGassetGpricingUG2021SGXZSGZeZTaYY 1

426 tamesmanshipGandG–easonalityGinG U–UG–tockG”eturnsUG2021SGXaSGYWc

425 WhoGshouldGbeGafraidGofGinfectionslG’andemicGexposureGandGtheGcrossTsectionGofGstockGreturnsUG
2021SGdYSGXWXZZZ 5

424 ooundedGrationalitySGasymmetricGinformationGandGmispricingGinGfinancialGmarketsUGX 1
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