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EDUCATION & QUALIFICATIONS

Ph.D., 1989, University of Wisconsin-Madison, U.S.A.

Major: Business Statistics (Statistics and Finance)

Supervisors: Robert B. Miller and Howard E. Thompson

Thesis: Wing-Keung Wong, 1980, New Time Series Applications in Business and
Finance University of Wisconsin-Madison

Master of Science in Statistics, 1989, University of Wisconsin-Madison, U.S.A.
Bachelor of Science, 1980, The Chinese University of Hong Kong, Hong Kong

Major: Mathematics
Minor: Economics and Statistics

CURRENT RESEARCH INTERESTS

Financial Economics, Econometrics, Mathematical Finance, Mathematical Economics,
Equity Analysis, Investment Theory, Risk Management, Behavioral Finance, Behavioral
Economics, Macroeconomics, International Business, International Finance, Operational
Research, Decision Theory, Computational Economics, Computational Finance, Time
Series Analysis, Environmental Economics, Public Health, Energy Economics,
Agricultural Economics, Operational Research, Stochastic Dominance Theory, Bayesian
Theory, Transportation Economics

TEACHING AREAS



Currently, I am teaching the following courses:

Behavioral Economics

Behavioral Finance

Financial Economics

Risk Management

Corporate Finance

Advanced Econometrics

Time Series Econometrics
Mathematical Economics
Quantitative and Computing Methods
Money and Banking

Investment Financial Research Method

ACADEMIC APPOINTMENTS AND ESTABLISHMENT

Chair Professor 2016-present

Department of Finance, Asia University, Taiwan

https://research.com/university-rankings/economics-and-finance/tw

Asia University is ranked first in Taiwan and 292th in the world with a D-index =
52 in 2023 under research.com

Advisor 2016-present

Big Data Research Center, Asia University, Taiwan

Advisor 2016-present

Fintech Center, Asia University, Taiwan

Advisor 2017-present

Department of Medical Research, China Medical University Hospital, Taiwan

Adjunct Professor 2017-
present

Department of Economics and Finance, Hang Seng University of Hong Kong

Adjunct Professor 2007-
present
Faculty of Economics, Chiang Mai University, Thailand

Senior Visiting Scholar 2021-present

The School of Humanities and Social Sciences, Nanyang Technological University,
Singapore

Adjunct Professor 2016-2018

Department of Economics, Lingnan University



Full Professor

2008-2016
Department of Economics, Hong Kong Baptist University
Deputy Director, Risk Management Institute, 2006-2007
National University of Singapore
Associate Professor, National University of Singapore 2001-2007
Senior Lecturer, National University of Singapore 1995-2000
Lecturer, National University of Singapore 1989-1995

Research Assistant and Teaching Assistant
Graduate School of Business and Department of Statistics

University of Wisconsin-Madison, U.S.A. 1984-1989
Visiting Lecturer, Hong Kong Polytechnic University, Hong Kong 1980-1984
Graduate Master, Ho Chuen Yiu Memorial College, Hong Kong 1980-1984

Short-term Visit

Visit Khon Kaen University, Thailand, from Jun 28 to July 2, 2025.
Visit [# 37 5% 2 K5, National Cheng Kung University, on July 14, 2024

Department of Economics and Finance, Hong Kong Shue Yan University, June 2019,
January to February 2020, July 2023

Department of Economics and Finance, The Hang Seng University of Hong Kong,
2017, Jan, August, 2019, January to February 2020.

Department of Economics and Finance, Hong Kong Shue Yan University, June 2019.

Faculty Economics and Business, Universitas Muhammadiyah Yogyakarta, April
2019, 2024.

visit the University of Macau in 2018 and 2019.

Visit 857 5% 2 K&, National Cheng Kung University, on November 9, 2018. And
April 21, 2023

Department of Mathematics, The Chinese University of Hong Kong, May to August
2000, May 2004, May 2006, December 2005, January 2017, June 2019



National University of Singapore, 2008, 2009, 2010, 2011, 2012, 2013, 2014, 2015,
2016, 2017

Research Institute for Business, Hang Seng University of Hong Kong, February, 2017.

Department of Economics, Lingnan University, Hong Kong, September 2016,
December 2017

University of Cambridge, September 2016.

Business School, Chiang Mai University, Thailand, 2007, 2008, 2009, 2010, 2011,
2014, 2016, October 2018.

Department of Applied Economics, National Chung Hsing University, Taichung,
Taiwan, July 2007, March 2016

The School of Humanities and Social Sciences, Nanyang Technological University,

Singapore, 2014, 2016, 2019, 2020

School of Mathematics and Statistics, Xi'an Jiaotong University, October 2013,
September 2015.

School of Business, Universitdt Augsburg, Germany, July 2012, 2013
Dresden University of Technology, Germany, July 2009, 2010, 2011, 2012

School of Mathematics and Statistics, North-East Normal University, Changchun,
China, 2005, 2010, 2011

University of South Australia, Australia, July 2011
Polytechnic Institute of Viana do Castelo, Portugal (Invitation), June 2011

Department of Statistical and Actuarial Sciences, and Department of Economics,
University of Western Ontario (Invitation), May 2010.

The Aarhus School of Business, Aarhus Universitet, Denmark, July 2009
Seoul National University, June 2008
Yokohama National University and Nanzan University, Feb 2008

Department of Statistics and Graduate Institute of Statistics & Actuarial Science,
Feng Chia University, July 2007



Department of Economics, The Chinese University of Hong Kong, June 2007,
Department of Statistics, Tsinghua University, June 2007

Fudan University, January 2007

Wang Yanan Institute for Studies in Economics, Xiamen University, 2007
Department of Finance, Monash University, Australia, April 2007
Department of Statistics, the University of Hong Kong, Dec 2006

Department of Economics, University of Mauritius, June 2004, 2005, 2006

Department of Finance and Decision Sciences, Hong Kong Baptist University, Hong
Kong, 2003, 2005, 2006

Department of Economics, Lund University, Sweden (Invitation), June 2005
Department of Operational Research, University of Melbourne, June 1, 2005;
Department of Economics, The University of Western Australia, May 2005
Department of Economics, Curtin University of Technology, May 2005

The School of Banking and Finance, University of Technology Sydney, May 2005
Department of Economics, Monash University, Australia, March to June, 2005

Department of Information and System Managements, Hong Kong University of
Science and Technology, Dec 2005

Department of Finance and Economics, The City University of Hong Kong, July 2002
Organisation for Economic Co-operation and Development (OECD), Paris, June 2002

The International Association for Official Statistics, Statistical Institute for Asia and
the Pacific, United Nations and Korea Statistics Department, June 2001

Graduate School of Business and the Department of Statistics, University of
Wisconsin-Madison, Oct-Dec 2001

Faculty of Commerce and Business Administration, The University of British
Columbia, Canada, Sept 2001.

Mathematics and Statistics Department, McMaster University, Canada, 1997



The Graduate School of Business and the Department of Statistics, University of
Wisconsin-Madison, 1996

MEMBER OF THE PROFESSIONAL BODIES

Editor-in-Chief, Annals of Financial Economics (2021-present)

https:// www.worldscientific.com/worldscinet/afe
https://www.worldscientific.com/page/afe/editorial-board
https://www.scopus.com/sourceid/21100975685
https://www.scimagojr.com/journalsearch.php?q=21100975685 &tip=sid&clean=0
https://www.resurchify.com/impact/details/21100975685
https://econpapers.repec.org/article/wsiafexxx/default].htm
https://www.openacessjournal.com/journal/451/Annals-of-financial-economics
https://exaly.com/journal/33829/annals-of-financial-economics/
https://www.scijournal.org/impact-factor-of-annals-of-financial-economics.shtml
https://ideas.repec.org/s/wsi/afexxx.html
https://journalsearches.com/journal.php?title=Annals%200f%20Financial%20Econ
omics

https://mjl.clarivate.com/home

https://wos-journal.info/journalid/8767
https://www.instamojo.com/openacessjournals/list-of-updated-ugc-approved-
journals-list/
https://www.instamojo.com/openacessjournals/ugc-approved-web-of-science-
journals-list-gr-ee7cc/

listed in Scopus, Emerging Sources Citation Index and Web of Science, CiteScore

2021 = 1.5, CiteScore 2022 = 2.9, CiteScore 2023 = 6.6, CiteScore 2024 = 9.8,
CiteScoreTracker 2025 = 8.3. SJR Quartile = Q1, SJR 2022 = 0.3, SJR 2023 = 0.58, SJR
2024 = 1.09, SNIP 2022 = 0.724, SNIP 2023 = 0.995, SNIP 2024 = 0.786, H-Index =17,
QI in Scopus, impact score = 6.30 in 2024, 6.30 in 2023 and was 2.38 in 2022, 2021 Impact
Factor is 6.298 (2-year), 4.761 (3-year), and 4.101 (4-year) in 2023, 2.378 (2-year), 2.284
(3-year), and 2.207 (4-year) in 2022, 0.116 (2-year), 1.271 (3-year), and 1.349 (4-year) in
2021, 0.762 (2-year), 1.065 (3-year), and 0.939 (4-year) in 2020, etc., in the UGC Approved
Web of Science Journals list, etc.

according to

https://www.scimagojr.com/journalsearch.php?q=21100975685 &tip=sid&clean=0

Annals of Financial Economics is a Q1 journal.

according to

https://www.resurchify.com/impact/details/21100975685




Annals of Financial Economics is a journal covering the technologies/fields/categories
related to Business and International Management (Q1); Economics and Econometrics (Q1);
Finance (Q1).

We are pleased to announce that the Journal Impact Factor (JIF) has been released
for AFE 2024 and the 2024 impact factor score is 3.6, an increase of 1.6 from the 2022
IF. This is a significant milestone for the journal, as it provides a quantitative measure
of the impact and influence of the journal in the scientific community.

also,
and according to

https://www.scopus.com/sourceid/21100975685

Annals of Financial Economics is the 15" (top 5.7%) out of 260 Economics,
Econometrics and Finance (miscellaneous), the 13™ (top 6.2%) out of 208
Business, Management and Accounting,

the 57" (top 7.8%) out of 731 Economics, Econometrics and Finance —
Economics and Econometrics, the 27" (top 8.1%) out of 333, Economics,
Econometrics and Finance — Finance, the 58" (top 12.8%) out of 451
Business and International Management in 2024

improved greatly from

Annals of Financial Economics was the 26" (top 11%) out of 242 Economics,
Econometrics and Finance (miscellaneous), the 25" (top 13%) out of 189
Business, Management and Accounting, the 48" (top 15%) out of 317,
Economics, Econometrics and Finance — Finance, the 112" (top 16%) out
of 716 Economics, Econometrics and Finance — Economics and
Econometrics, the 101" (top 23%) out of 443 Business and International
Management in 2023

And AFE is a Q1 journal now.
According to

https://www.scijournal.org/impact-factor-of-annals-of-financial-economics.shtml

Impact Factors have been improving from 0.762 (2-year), 1.065 (3-year), and 0.939
(4-year) in 2020 to 0.116 (2-year), 1.271 (3-year), and 1.349 (4-year) in 2021; 2.378



(2-year), 2.284 (3-year), and 2.207 (4-year) in 2022, and 6.298 (2-year), 4.761 (3-
year), and 4.101 (4-year) in 2023

e Senior Co-Editor-in-Chief, Advances in Decision Sciences (2018-present)

Scopus, UGC CARE, SJR Quartile = Q1, SIR 2022 = 0.27, SJR 2023 = 0.47,
SJR 2024 = 0.814, H-Index = 31, g-index = 39, i10-index = 30, CiteScore 2023 =
4.2, CiteScore 2024 = 8.3, CiteScoreTracker 2025 = 6.9, SNIP 2022 = 0.640, SNIP
2023 =0.799, SNIP 2024 = 0.632, Q1 in Scopus, impact factor = 2 (top 8%), Impact
Score = 2.36, Impact IF = 4.94 etc.

https://iads.site/

https://iads.site/editorial-board/

https://iads.site/abstracting-and-indexing/
https://econpapers.repec.org/article/aagwpaper/
https://www.scimagojr.com/journalsearch.php?q=19900193531 &tip=sid
https://www.scopus.com/sourceid/19900193531
https://www.resurchify.com/impact/details/19900193531
https://www.scijournal.org/impact-factor-of-advances-in-decision-scis.shtml
https://ideas.repec.org/s/aag/wpaper.html
https://academic-accelerator.com/Impact-of-Journal/Advances-in-Decision-
Sciences

https://exaly.com/journal/33289/advances-in-decision-sciences
https://scholar.google.com/citations?hl=en&user=S{KtsZ4 A A AAJ&sortby=pub
date&view_op=list_ works&citft=1&email for op=alanwkwong%40gmail.com
&gmla=AJsN-F6x6-
6gWnexwpaQXtloNUsMkDi19zoynngIcV_rdvOdKupYyw6d2r4OITNGOjrBS-
2SEd j6bvGNgMW704Mykezl.Z8RNJK86zWENkwRi189iaBejzBgfdmCfxa
WnKj21 ZrKkO6vaNcKHfuFG _0R40QXzpbhDdlvgDJIGNy6USPmgwn_QJnD
mtORNtelKCFYLPUoCHWimC803Mb8hg -EgdR-
9ILZKiwCJSSUVrBIT1uRHNVFn8EWCBOQIIMkqrOEMSZJ4BWCY 7dITSyx
mHUHS-
8PMdVs3h0jWAGmtdkanul0560bGbYKiwlFQBSqypcWO5yKpl1ROpfeviOC
X2XMWGnYI- x5aPLQ
https://journalsearches.com/journal.php?title=Advances%20in%20Decision%2
OSciences

Advances in Decision Sciences Impact Factor, Indexing, Ranking
(journalsearches.com)

https://journalsearches.com/ugc-care.php
https://scholar.google.com/citations?hl=en&user=S{KtsZ4A AAAJ&sortby=pub
date&view_op=list_works&citft=1&email for op=alanwkwong%40gmail.com
&gmla=AJsN-F6x6-
6gWnexwpaQXtloNUsMkDi9zoynnglcV_rdvOdKupYyw6d2r4OITNGOjrBS5-
2SEd j6bvGNgMW704MykezL.Z8RNIK 86zWENkwRi89iaBejzBqfdmCfxa
WnKj2LZrKkO6vaNcKHfuFG _0R40QXzpbhDdlvgDJGNy6USPmgwn_QJnD
mtORNtelIKCFYLPUoCHWjmC803Mb8hg_-EgdR-
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9ILZKiwCJSSUVrBIT1uRHNVFn8EWCBQIIMkqrOEMSZJ4BWCY 7dITSyx
mHUHS-
8PMdVs3h0jWAGmtdkanul0560bGbYKiwlFQBSqypcWOS5yKpll1ROpfcviOC
X2XMWGnYI-_x5aPLQ
https://hjrs.hec.gov.pk/index.php?r=site%2Fresult&id=1071277#journal result

according to

https://www.scimagojr.com/journalsearch.php?g=1990019353 1 &tip=sid

Advances in Decision Sciences is a Q1 journal.
The rankings of ADS have been going up sharply, e.g.
according to

https://www.scopus.com/sourceid/19900193531

Advances in Decision Sciences is the 10th (top 5.7%) out of 175 Statistics,
Probability and Uncertainty, the 4th (top 13.3%) out of 30 Decision
Sciences (miscellaneous), the 31% (top 16.3%) out of 190 Information
Systems and Management, the 36" (top 16.5%) out of 218 Management
Science and Operations Research, and the 14" (top 33.3%) out of 42
General Decision Sciences in 2024

Improved greatly from

Advances in Decision Sciences is the 4th (top 14%) out of 25 Decision
Sciences (miscellaneous), the 31rd (top 19%) out of 169 Statistics,
Probability and Uncertainty, the 50" (top 34%) out of 148 Information
Systems and Management, the 80™ (top 39%) out of 207 Management
Science and Operations Research, and the 20" (top 48%) out of 41
General Decision Sciences in 2023

Thus, ADS is a Q1 journal now.

e (Co-Editor-in-Chief, The International Journal of Finance, start from 1988 (2010-
present)

https://tijof.scibiz.world/

https://tijof.scibiz.world/editorial-board

https://tijof.scibiz.world/submissions

https://tijof.scibiz.world/table-of-contents
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listed in ABDC (C).
Co-Editor-in-Chief, International Journal of Wealth Management (2025-present)

https://ijwm.scibiz.world/
https://ijwm.scibiz.world/editorial-board

Editor, Journal of Banking and Corporate Finance (2024-present)

Editor, Journal of Risk and Financial Management (2019-present)
http://www.mdpi.com/journal/jrfm/editors
https://www.mdpi.com/journal/jrfm/indexing
http://citec.repec.org/s/2017/gamjjrfmx.html
https://exaly.com/journal/27228/journal-of-risk-and-financial-management/
https://abdc.edu.au/abdc-journal-quality-list/

listed in Emerging Sources Citation Index, Scopus, Web of Science, ABDC = B,
JCR = Ql1, impact factor = 2.3, H-Index = 40, citescore = 4.5, SIJR 2003 = 0.49, SJR
Quartile = Q2, etc.

Journal of Risk and Financial Management is the 199th (top 11.2%) out of 1,777
Business journals, the 256th (top 6%) out of 4,230 Economics journals, and the
1446th (top 7.2%) out of 20,139 Social Sciences journals.

editor, International Journal of Data and Network Science (2018 to present)

http://growingscience.com/ijds/ijds.html
http://growingscience.com/ijds/editorial.html
https://growingscience.com/ijds/abs.html
https://www.scimagojr.com/journalsearch.php?q=21100970247 &tip=sid&clean=0
https:// www.scopus.com/sourceid/21100970247

listed in Scopus, SJR Quartile = Q2, SJR 2021 = 0.32, CiteScore 2022 = 2.7,
CiteScoreTracker 2022 = 3.6, etc.

Editor, Accounting (2018-present)
http://growingscience.com/ac/editorial.html
listed in Scopus, etc.

Editor, Advances and Applications in Statistics, (202 1-present)
http://www.pphmj.com/journals/adas_reviews.htm
https://journalsearches.com/journal.php?title=ADVANCES%20AND%20APPLIC
ATIONS%20IN%20STATISTICS

https://mjl.clarivate.com/search-results
https://abdc.edu.au/abdc-journal-quality-list/

https://mjl.clarivate.com/home
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listed in Emerging Sources Citation Index (ESCI), ABDC = C, etc.

Co-Editor, Economic Research-Ekonomska Istrazivanja (2014-present)
http://www.tandfonline.com/action/journalInformation?show=editorialBoard&jour
nalCode=rero20

https://www.scopus.com/sourceid/20595

listed in Scopus, Emerging Sources Citation Index, Web of Science, ISI, SSCI with
Impact factor = 3.034, 5-year impact factor = 3.062, SJR Quartile = Q2, SJR 2020 =
0.513, CiteScore = 4.9, CiteScoreTracker 2022 = 5.4, SNIP = 1.217, Impact Factor
Best Quartile 2020 = Q2, etc.

Editor-in-Chief of the Journal of Risk and Financial Management, Section
“Mathematical Finance". (2019 to present)
https://www.mdpi.com/journal/jrfim/sectioneditors/mathematical_finance

listed in Emerging Sources Citation Index, Scopus, Web of Science, ABDC = B,
JCR = QIl, SJR Quartile = Q4, SJR 2021 = 0.21, etc.

Subject Editor for market and credit risk topics, Risk Management (2019-present)
http://www.springer.com/finance/journal/41283
https://www.scimagojr.com/journalsearch.php?q=5600153635&tip=sid&clean=0
https://www.scijournal.org/impact-factor-of-risk-manag.shtml
https://www.resurchify.com/impact/details/5600153635#:~:text=The%20impact%2
0score%20(1S)%202021,which%20shows%20a%20rising%20trend.
https://exaly.com/journal/27894/risk-management

https://mjl.clarivate.com/home

https://abdc.edu.au/abdc-journal-quality-list/

Scopus, SCI and SSCI with Impact factor =2.231, 5-year impact factor = 1.75, rated
"C" in ABDC, SJR Quartile = Q2, SJR 2021 = 0.43, etc.

Risk Management is the 151st (top 23.4%) out of 644 Management journals, the
187th (top 10.5%) out of 1,777 Business journals, the 243rd (top 5.7%) out of 4,230
Economics journals, and the 1357th (top 6.7%) out of 20,139 Social Sciences
journals. This means the journal is among the top 7% in the science branch of Social
Sciences.

Section Editor, International Journal of Management and Sustainability (2022-
present)

http://www.conscientiabeam.com/journal/11/editorial-board.html
http://www.conscientiabeam.com/journal/11
https://www.scimagojr.com/journalsearch.php?q=21101021770&tip=sid&clean=0
https://journals.indexcopernicus.com/search/details?id=32501
https://www.scijournal.org/impact-factor-of-intl-j-of-management-
sustainability.shtml
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Scopus, SJR Quartile = Q3, SJR 2021 = (.23, etc.

Associate Editor-in-Chief, Theoretical Economics Letters (2015-present)

ABS =1

http://www.scirp.org/journal/tel/
https://www.scirp.org/journal/editorialboard.aspx?journalid=666
http://www.scirp.org/journal/DetailedInforOfEditorial Board.aspx?personlD=10558
https://research.com/journal/theoretical-economics-letters
http://journalseek.net/cgi-
bin/journalseek/journalsearch.cgi?ficld=issn&query=2162-2078

ABS Academic Journal Guide (2021): 1

Academic Editor, Mathematical Problems in Engineering (2022-present)
https://www.hindawi.com/journals/mpe/ai/
https://www.hindawi.com/journals/mpe/editors/
https://www.scimagojr.com/journalsearch.php?q=13082&tip=sid
https://www.scijournal.org/impact-factor-of-math-probl-eng.shtml
https://www.resurchify.com/impact/details/13082
https://academic-accelerator.com/Impact-of-Journal/Mathematical-Problems-in-

Engineering
https://exaly.com/journal/13006/mathematical-problems-in-engineering

Scopus with Impact factor = 1.43 SJR Quartile = Q2, SJR 2022 = 0.36, impact factor
=1.305, H-Index = 68, impact score = 1.576, etc.

Mathematical Problems in Engineering is the 123rd (top 13.3%) out of 926 Civil
Engineering journals, the 360th (top 43%) out of 836 Applied Mathematics journals,
the 668th (top 29.7%) out of 2,248 Mathematics journals, the 1006th (32%) out of
3,140 Formal Sciences journals, the 1934th (35.2%) out of 5,488 Applied Sciences
journals, and the 4693rd (top 38.6%) out of 12,155 Physical Sciences journals.

Advisor, Risk Management (2017-2019)
http://www.springer.com/finance/journal/41283

SCI and SSCI with Impact factor = 2.231, 5-year impact factor = 1.75, rated "C" in
ABDC, SJR Quartile = Q2, SJR 2020 = 0.37, etc.

Advisor, Asian Academy of Management Journal of Accounting & Finance, (2018-
present)

http://web.usm.my/journal/aamjaf/editorial.html
https://www.scimagojr.com/journalsearch.php?q=19400158801 &tip=sid&clean=0
https://academic-accelerator.com/Impact-of-Journal/Asian-Academy-of-
Management-Journal
https://exaly.com/journal/55547/asian-academy-of-management-journal-of-
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accounting-and-finance
https://abdc.edu.au/abdc-journal-quality-list/

listed in Emerging Sources Citation Index, Scopus, ABDC =C, SJR =Q3, SIR 2023
= 0.24, the Australian Excellence in Research (ERA) Ranked Journal List,

Impact factor = 0.2, etc.

Asian Academy of Management Journal of Accounting and Finance is the 8140th
(40%) out of 20,139 Social Sciences journals.

Advisor, Journal of Risk and Financial Management (2013-2019)
Adpvisor, Capital Market Review (2015-present)

http://www.mfa.com.my/editorial-committee-board-members/
https://abdc.edu.au/abdc-journal-quality-list/

listed in Australian Business Deans Council Journal Quality = C

e Editor, Oeconomia Copernicana (2024-present)

listed in Scopus, Web of Science, SSCI with Impact factor = 8.5, 5-year impact factor
=4.3, SJR Quartile = Q1, SJR 2022 =0.88, Q1 in Scopus, etc.
APC =200 PLN (1 USD =3.97 PLN)

https://journals.economic-research.pl/oc/index
https://journals.economic-research.pl/oc/abs
https://mjl.clarivate.com/search-results

https://oeconomiacopernicana.com/

http://oeconomia.pl/index.php

https:// www.scimagojr.com/journalsearch.php?q=21101019253 &tip=sid&clean=0
https://doaj.org/search/journals?ref=quick-

search&source=%7B%22query%22%3 A%7B%22query_string%22%3A%7B%22
query%22%3A%220economia%20Copernicana%22%2C%?22default operator%?2
2%3A%22AND%22%7D%7D%2C%?22track _total hits%22%3Atrue%7D
https://www.resurchify.com/find/?query=Oeconomia+Copernicanat#search result
s

e Editor, Equilibrium. Quarterly Journal of Economics and Economic Policy (2024-
present)

listed in Scopus, Emerging Sources Citation Index, Web of Science with Impact
factor = 5.7, 5-year impact factor = 3, Quartile in Category Economics-ESCI: Q1;
Article Influence Score-ESCI: Q1, CiteScore 2022: 8.5; SNIP 2022: 1.081, SJR: 0.57;
Category Economics, Econometrics and Finance (miscellaneous): Q1

APC =200 EUR
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https://journals.economic-research.pl/eq

http://economic-policy.pl/index.php

https://apcz.umk.pl/EQUIL
https://www.scimagojr.com/journalsearch.php?q=21101052714&tip=sid&clean=0
https://econpapers.repec.org/article/pesierequ/
https://www.scijournal.org/impact-factor-of-equilibrium-quarterly-j-of-economics-
economic-policy.shtml
https://www.resurchify.com/impact/details/21101052714#google vignette
https://typeset.io/journals/equilibrium-quarterly-journal-of-economics-and-
economic-f5vwgn69

https://econpapers.repec.org/article/pesierequ/
https://avesis.anadolu.edu.tr/journal/getjournaldetailbyarticleid?articleld=a7083720
-2a46-404a-af76-
de8e68ab89c0&modalDisplayedControllerld=5&journalName=EQUILIBRIUM-
QUARTERLY%20JOURNAL%200F%20ECONOMICS%20AND%20ECONOM
IC%20POLICY

Associate Editor, International Journal of Energy Research (2022-present)
https://onlinelibrary.wiley.com/journal/1099114x
https://onlinelibrary.wiley.com/page/journal/1099114x/homepage/editorialboard.ht
ml

https://www.hindawi.com/journals/ijer/editors/
https://www.scimagojr.com/journalsearch.php?q=26676&tip=sid&clean=0
https://academic-accelerator.com/Impact-of-Journal/International-Journal-of-
Energy-Research

https://www.scijournal.org/impact-factor-of-int-j-energ-res.shtml
https://www.resurchify.com/impact/details/26676

indexed by both SCIE and SSCI with Impact Factor = 5.164, SJR Quartile = Q1,
SJR 2021 = 0.81, JCR: Q2/Q3, Journal Citation Reports (Clarivate, 2022): 62/119
(Energy & Fuels)1/34 (Nuclear Science & Technology), H-Index = 99
International Journal of Energy Research is the 96th out of 570 Energy journals.
This means the journal is among the top 17% in the discipline of Energy. This
Journal is the 432nd out of 5,488 Applied Sciences journals. This means the journal
is among the top 8% in the science branch of Applied Sciences. This Journal is the
892nd out of 12,155 Physical Sciences journals. This means the journal is among
the top 8% in the science branch of Physical Sciences.

International Journal of Energy Research is the 96th (16.8%) out of 570 Energy
journals, the 432nd (7.9%) out of 5,488 Applied Sciences journals, AND the 892nd
(8.9%) out of 12,155 Physical Sciences journals.

Associate Editor, Communications in Statistics: Theory and Methods (2017-2025)
http://www.tandfonline.com/action/journallnformation?show=editorial Board&jour
nalCode=Ista20

https://www.scopus.com/sourceid/28921
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https://www.scimagojr.com/journalsearch.php?q=28921&tip=sid
https://exaly.com/journal/13216/communications-in-statistics-theory-and-methods
https://mjl.clarivate.com/home

https://abdc.edu.au/abdc-journal-quality-list/

Scopus, Thomson Reuters, Science Citation Index Expanded, Web of Science, SJR
Quartile = Q3, B in Australian Business Deans Council Journal Quality List, (2020)
Impact Factor =0.893 (2020) 5 year Impact Factor = 0.895, (2020) CiteScore = 1.5,
CiteScoreTracker 2022 = 1.6, (2020) SNIP = 1.01, (2020) SJR =0.47, H-Index = 85,,
etc.

Communications in Statistics - Theory and Methods is the 108th out of 166 Statistics
journals. This Journal is the 1080th out of 2,248 Mathematics journals. This Journal is the
1525th out of 3,140 Formal Sciences journals. This Journal is the 6211st out of 12,155
Physical Sciences journals.

e Associate Editor, Communications in Statistics: Simulation and Computation
(2017-2025)
http://www.tandfonline.com/action/journallnformation?show=editorial Board&jour
nalCode=lIssp20
https://www.scopus.com/sourceid/23526
https://exaly.com/journal/14747/communications-in-statistics-part-b-simulation-
and-computation
https://mjl.clarivate.com/home

Scopus, Thomson Reuters, Science Citation Index Expanded, Web of Science, SJR
Quartile = Q2, SJR = 0.44, Impact Factor = 0.457, CiteScore 2021 = 1.7,
CiteScoreTracker 2022 = 2.0, H-Index = 58, etc.

Communications in Statistics Part B: Simulation and Computation is the 494th out
of 836 Applied Mathematics journals. This Journal is the 991st out of 2,248
Mathematics journals. This Journal is the 1415th out of 3,140 Formal Sciences
journals. This Journal is the 5901st out of 12,155 Physical Sciences journals.

e Associate Editor, Communications in Statistics: Case Studies, Data Analysis and
Applications (2017-2025),

https://www.tandfonline.com/action/journallnformation?journalCode=ucas20
https://www.scopus.com/sourceid/21100948959
https://exaly.com/journal/36078/communications-in-statistics-case-studies-data-
analysis-and-applications

Scopus, SJR Quartile = Q4, SJR = 0.15, CiteScore 2021 = 0.6, CiteScoreTracker
2022 = 0.8, Impact Factor = 0.2, H-Index = 4, etc.
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Communications in Statistics Case Studies Data Analysis and Applications is the
107th out of 127 Analysis journals. This Journal is the 633rd out of 836 Applied
Mathematics journals. This Journal is the 1446th out of 2,248 Mathematics journals.
This Journal is the 1984th out of 3,140 Formal Sciences journals. This Journal is the
7384th out of 12,155 Physical Sciences journals.

Associate Editor, Asia-Pacific Journal of Operational Research (2014-present)
https:// www.worldscientific.com/worldscinet/apjor
http://www.worldscientific.com/page/apjor/editorial-board
https://www.scijournal.org/impact-factor-of-asia-pac-j-oper-res.shtml
https://www.scopus.com/sourceid/23110
https://www.scimagojr.com/journalsearch.php?q=23110&tip=sid
https://exaly.com/journal/23599/asia-pacific-journal-of-operational-research
https://mjl.clarivate.com/home

Scopus, AJG 2018 =1, ABS2015 =1, SCIE (SCI extended). IF = 1.109, SJR Quartile
= Q3, CiteScore 2021 = 1.4, CiteScore 2022 = 1.8, CiteScoreTracker 2023 = 2.0,
SNIP =0.56, SJR 2021 = 0.32, H-Index = 35, etc.

Asia-Pacific Journal of Operational Research is ranked

the 818th (top 36.4%) out of 2,248 Mathematics journals,

the 1201st (top 38.2%) out of 3,140 Formal Sciences journals, and

the 4495th (top 22.3%) out of 20,139 Social Sciences journals.

Thus, Asia-Pacific Journal of Operational Research is a Q1 journal according to the
4495th (top 22.3%) out of 20,139 Social Sciences journals.

Associate Editor, Economies (2016- present)
http://www.mdpi.com/journal/economies
https://www.scopus.com/sourceid/21100902009
https://www.scimagojr.com/journalsearch.php?q=21100902009&tip=sid&clean=0
https://exaly.com/journal/29076/economies

https://mjl.clarivate.com/home

https://abdc.edu.au/abdc-journal-quality-list/

listed in Emerging Sources Citation Index, Web of Science, Q1 in Scopus,

ABDC =C, AJG 2018 =1, AJG 2015 =1, SJR Quartile = Q2, SJR 2022 =0.52,
Citescore = 2.7, CiteScoreTracker 2022 = 3.2, Citescore = Q2, SNIP 2021 = 1.095,
H-Index = 22, etc.

Economies is ranked

the 261st (top 14.7%) out of 1,777 Business journals,

the 329th (top 7.78%) out of 4,230 Economics journals, and

the 1911st (top 9.49%) out of 20,139 Social Sciences journals.
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/Economies/ has
just received a new CiteScore (issued by Scopus) of 3.2, Q1 ranking
50/207 (76th) in Category "Economics, Econometrics and Finance
(miscellaneous)”, and 86/298 (71st) in Category "Development". In the
meanwhile, /Economies/ has maintained its Q2 position in Scimago.

New CiteScore 3.2, Q1 in Scopus, Q2 in Scimago; Indexed by ESC,
Tracked for IF

Associate Editor, International Journal of Emerging Markets (2017-present)
http://emeraldgrouppublishing.com/products/journals/editorial team.htm?id=ijoem
https://www.emeraldgrouppublishing.com/journal/ijoem#indexing-and-rankings
https://www.scimagojr.com/journalsearch.php?q=21100304262 &tip=sid
https://abdc.edu.au/abdc-journal-quality-list/

listed in Scopus, AJG = 1, ABDC = B, SSCI with Impact Factor = 2.488, 5-year
impact factor = 2.504, SJR Quartile = Q2, SJR 2023 =0.62, CiteScore Tracker 2021
= 3.0, etc.

Associate Editor, Financial Innovation (2017-present)
https://jfin-swufe.springeropen.com/
https://www.scopus.com/sourceid/21100890672

listed by SSCI with IF = 3.985, 5 year IF = 4.957, ESCI and Scopus, SJR Quartile
=QI, SJR 2021 = 1.3, CiteScore 2020 = 4.2, CiteScoreTracker 2021 = 6.5, etc.

Associate Editor, Studies in Economics and Finance, (2019-present)
http://www.emeraldgrouppublishing.com/products/journals/editorial team.htm?id=
sef

https://www.scopus.com/sourceid/11200153526

https:// www.scimagojr.com/journalsearch.php?q=11200153526&tip=sid&clean=0
https://exaly.com/journal/26023/studies-in-economics-and-finance
https://mjl.clarivate.com/home

https://abdc.edu.au/abdc-journal-quality-list/

Scopus, ESCI, ABDC =B, AJG 2018 =1, AJG 2015 =1, ABS 2010 =1, ABS 2009 =
1, CiteScore 2021 = 1.6, CiteScoreTracker = 1.7, SIR Quartile = Q2, SJIR 2022 =0.36,
SNIP 2022 =0.779, H-Index = 25, etc.

Studies in Economics and Finance is ranked the 2907th (top 14.4%) out of 20,139
Social Sciences journals.

e Associate Editor, Journal of Infrastructure, Policy and Development, (2023-
present)
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Scopus, ESCI, CiteScore 2022 = 1.6, CiteScoreTracker 2023 = 1.2, SJR Quartile
=Q2, SJR 2022 =0.3, SNIP 2022 = 0.487, H-Index = 8, etc.

https://systems.enpress-publisher.com/index.php/jipd
https://enpress-publisher.com/journals/jipd/
https://www.scimagojr.com/journalsearch.php?q=21101052847 &tip=sid&clea
n=0

https://www.scopus.com/sourceid/21101052847
https://www.scijournal.org/impact-factor-of-j-of-infrastructure-policy-
development.shtml

https://www.resurchify.com/impact/details/21101052847
https://www.editage.com/research-solutions/journal/journal-of-infrastructure-

policy-and-development/32684

e Associate Editor, Frontiers in Finance and Economics (2015-present)
https://ffejournal.wordpress.com/
Ranked C in the Australian Business Deans Council

e Associate Editor, Finance India (2022-present)

https://www.financeindia.org/
https://www.scimagojr.com/journalsearch.php?q=21100896203 &tip=sid#google vign
ette

Scopus, ABDC, SJR Quartile = Q4, SJR 2022 = 0.14
e Associate Editor, ECONOMICS Open (2023-present)

https://www.worldscientific.com/worldscinet/economics-open

e Associate Editor, Development and Sustainability in Economics and Finance (2023-
present)
e Associate Editor, Carbon Footprints (2025-present)

https://www.oaepublish.com/cf
https://www.oaepublish.com/cf/editor

Scopus

e Associate Editor, The Annals of Artificial Intelligence (AAI) (2026-present)
https://aai.scibiz.world/
https://aai.scibiz.world/editorial-board
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Editor, Risks (2017-2023)

listed in Scopus, Emerging Sources Citation Index, Web of Science, ABDC =B, SJR
= QI, SJR 2022 = 0.44, CiteScore 2022 = 3.1, CiteScoreTracker 2023 = 3.3,
CiteScore = Q2, Q2 in Scopus, etc. Impact Factor: 2.2 (2022); 5-Year Impact Factor:
1.9 (2022)

Associate Editor, Heliyon (2022-2024)
https://www.sciencedirect.com/journal/heliyon

Associate Editor, Frontiers in Environmental Science (2022-2023)

listed in Scopus, Web of Science Science Citation Index Expanded (SCIE), SJR
Quartile = Q1, SJR 2021 = 1.23, etc.

Associate Editor, Frontiers in Public Health - Health Economics, (2022-2023)

listed in Scopus, Web of Science Science Citation Index Expanded (SCIE), SJR
Quartile = QI1, SJR 2021 = 1.3, SNIP 2021 = 1.949, CiteScore 2021 = 4.0, etc.

Associate Editor, Japanese Journal of Statistics and Data Science (2017-2023)
https://www.springer.com/journal/42081

Associate Editor, Finance (£ ft)

https://www.hanspub.org/journal/FIN.html
CSSCI, A-in RCCSE

Member, Editorial Board, Finance India (2020-present)

https://www.scimagojr.com/journalsearch.php?q=21100896203 &tip=sid&clean=0
https://www.resurchify.com/impact/details/21100896203

Scopus, ABDC = C, SJR 2021 = 0.14, SJR Quartile = Q4, impact score = 0.08, H-

Index = 3, etc.

Member, Institute for Computational Mathematics, HKBU from July 2008.
Associate Editor, Finance

Associate Editor, Sustainability (2017-2023)

Associate Editor, International Journal of Environmental Research and Public
Health (2019-2022)
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Founding Editor, Annals of Financial Economics (2003-2021)

Editor, Advances in Decision Sciences (2002-2017)

Editor, Journal of Risk and Financial Management (2006-2013)

Editor, Singapore Journal of Statistics (1997-1999)

Area Editor, International Journal of Emerging Markets (2015-2016)
Advisor, Eurasian Business and Economics Society (2014-2019)

Advisor, Journal of Applied Mathematics and Decision Sciences (2002-2009)
Advisor, Labuan Bulletin of International Business & Finance (2012-2015)
Advisor, International Journal of Emerging Markets (2016-2017)

Associate Editor-in-Chief, Theoretical Economics Letters (2011-2014)

Academic Editor, Energies, (2021-2023)
https://www.mdpi.com/journal/energies/editors
https://www.scopus.com/sourceid/62932
https://www.mdpi.com/journal/energies/indexing
https://www.scimagojr.com/journalsearch.php?q=62932 &tip=sid&clean=0
https://exaly.com/journal/12854/energies

listed in SCIE/SSCI, Scopus, Web of Science with Impact Factor: 3.252, SJR
Quartile = Q1, SJR 2021 = 0.653, CiteScore 2021 = 5.0, CiteScoreTracker 2022 =
5.1, CiteScore 2021 = Q1, SNIP 2021 =1.104, H-Index = 114, else.

Associate Editor, International Journal of Business and Economics (2010-2020)
Associate Editor, Eurasian Economic Review (2014-2019)

Associate Editor, Journal of Applied Mathematics and Decision Sciences, (2001-
2010).

Associate Editor, Journal of the Japan Statistical Society (2008-2017)

Associate Editor, International Review of Applied Financial Issues and Economics
(2009-2014)

Associate Editor, Multinational Finance Journal (2009-2014)

Associate Editor, Mathematical Economics Letters (2011-2015)

Associate Editor, Theoretical Economics Letters (2015-2017)

Lead Guest Editor, Journal of Probability and Statistics, Special Issue on Probability
and Statistics with Applications in Finance and Economics (2016-2017)

Lead Guest Editor, Chinese Journal of Mathematics, Special Issue on Probability and
Statistics with Applications in Finance and Economics (2014-2015)

Lead Guest Editor, Studies in Economics and Finance, Special Issue for the World
Finance & Banking Symposium (2014-2015)

Lead Guest Editor, The Scientific World Journal, Special Issue on Probability and
Statistics with Applications in Finance and Economics (2013-2014)

Guest co-editor, special issue of the International Journal of Service Technology and
Management, 2006

Guest Editor, special issue of International Economics and Finance Journal, 2007.
Guest Editor, Indian Development Review, 2007.

Guest Editor, The 20th Anniversary special issue for 2017, Journal of Management
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Information and Decision Sciences

Guest Editor, Studies in Economics and Finance, Special Issue on "Behavioral
Economics and Behavioral Finance" (2017-2018)

Coedited with Professors Haim Levy, Oliver Linton, and Thierry Post

Guest Editor, Sustainability, Special Issue on "Risk Measures with Applications in
Finance and Economics" (2017-2018)
Guest Editor, Economies, Special Issue on "Efficiency and Anomalies in Stock

Markets” (2017- Dec 31, 2018)

Guest Editor, Risks, Special Issue on "Measuring and Modelling Financial Risk and

Derivatives, (2019-2020)

Guest Editor, International Journal of Business and Economics, Special Issue on
"Behavioral Business and Behavioral Financial Economics" (2018)

Guest Editor, Sustainability, Special Issue on "Mathematical Finance and
Mathematical Economics with Applications” (2018-2019)

Guest Editor, Journal of Risk and Financial Management, Special Issue on
"Mathematical Finance with Applications” (2019), co-edited with Xu Guo and
Sergio Ortobelli Lozza

Guest Editor, Asia-Pacific Journal of Operational Research, special issue on
“Analytics in Operational Research with applications” (2019-2020), co-edited with
Xu Guo and Sergio Ortobelli Lozza

Guest Editor, International Journal of Environmental Research and Public Health,
Special Issue on “Mathematical and Statistical Models in Environmental Research
and Public Health with applications™ (2019)

Guest Editor, Financial Innovation, special issue on “Financial Innovation in
Emerging Markets” (2020)
https://jfin-swufe.springeropen.com/financial-innovation-in-emerging-markets

Guest Editor, International Journal of Emerging Markets “Behavioral Financial
Economics in Emerging Markets”, (2020). Coedited with Ephraim Clark, Jodo Paulo
Torre Vieito, Aviral Kumar Tiwari

Guest Editor, Sustainability, Special Issue on “Behavioral Business and Behavioral
Financial Economics with Applications” (2020). Coedited with Rangan Gupta and
Aviral Kumar Tiwari.

Guest Editor, Economies, Special Issue on "Asset Pricing, Investment, and Trading
Strategies" (2020-2021)
https://www.mdpi.com/journal/economies/special_issues/price_investment trade

Guest Editor, Energies, Special Issue on “Mathematical and Statistical Models for
Energy with applications” (2020)
https://www.mdpi.com/journal/energies/special_issues/math_stat models

Guest Editor, Journal of Risk and Financial Management, Special Issue on “Risk and
Financial Management of COVID-19 in Business, Economics, and Finance” (2020-
2021). coedited with Chia-Lin Chang and Michael McAleer

https://www.mdpi.com/journal/jrfm/special_issues/COVID-
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19 Business Economics Finance

e Guest Editor, Cogent Economics and Finance, Special Issue "Behavioral Economics
and Behavioral Finance” (2021)

e QGuest Editor, International Journal of Environmental Research and Public
Health, Special Issue "Behavioral Models in Environmental Research and Public

Health with Applications" (2020-2021)

https://www.mdpi.com/journal/ijerph/special _issuessMPERPHA

e Guest Editor, Communications in Statistics: Case Studies, Data Analysis and
Applications, Special Issue "Data Analysis in Finance” (2021)

https://www.tandfonline.com/toc/ucas20/current

e Guest Editor, Journal of Risk and Financial Management, Special Issue on
“Accounting, International Finance, and Economic Development with Applications”
(2021).

https://www.mdpi.com/journal/jrfm/special issues/accounting Finance?fbclid=IwAR
OfHywgzTMO430owH7rrJCWwP8fMBIIUTzycSO 6al) L2RiMLefKX iWc3w

listed in Emerging Sources Citation Index, Scopus, Web of Science, ABDC = B,
JCR=Ql

e Guest Editor, Risks, Special Issue on "Mathematical and Statistical Models on Risk

with applications in Business, Economics, Finance, and COVID-19" (2021), coedited

with Husam Rjoub and Moawia Alghalith
https://www.mdpi.com/journal/risks/special_issues/Math_Stat Models_Risk

e Guest Editor, Mathematical and Computational Applications, Special Issue on
"Mathematical and Computational Applications in Finance and Economics",
(2021-2022)

https://www.mdpi.com/journal/mca/special_issues/Finance Econ

e Guest Editor, Energies, Special Issue on “Behavioral Models for Energy with
applications” (2021-2022), coedited with Faridul Islam, Husam Rjoub, and Aviral
Kumar Tiwari
https://www.mdpi.com/journal/energies/special_issues/behavioral models

listed in Science Citation Index Expanded, Scopus, Web of Science with Impact
Factor: 3.004; SJR Quartile = Q1, SJR 2020 = 0.598, CiteScore 2020 = 4.7,
CiteScore 2020 = Ql, else.

24



e Lead Guest Editor, Annals of Financial Economics, Special Issue in Honour of
Michael McAleer (2021-2022)
https://www.worldscientific.com/page/afe/callforpaper01

e Guest Editor, Journal of Risk and Financial Management, Special Issue on “A
Commemorative Issue in Honor of Professor Michael McAleer, 1951-2021" coedited
with Thanasis Stengos

https://www.mdpi.com/journal/jrfm/special issues/Commemorative Issue

e Guest Editor, Special Issue "Information Technology Management in Business" for
Computers, Materials & Continua, (2022)

e Guest Editor, Economies, Special Issue on "Financial Economics: Theory and
Applications" (2022)
https://www.mdpi.com/journal/economies/special issues/Financial Economics Th
eory_ Applications

e Guest Editor, Frontier in Environmental Science, Special Issue on "The Role of

Fiscal Decentralization in Achieving Environmental Sustainability in Developing and

Emerging Economies” (2022)
https://www.frontiersin.org/research-topics/32128/the-role-of-fiscal-
decentralization-in-achieving-environmental-sustainability-in-developing-and-
emer

e Guest Editor, Energies, Special Issue on “Behavioral Models for Energy with
applications II” (2023)

Deadline for manuscript submissions: 4 July 2023

https://www.mdpi.com/journal/energies/special issues/behavioral models 11

listed in Science Citation Index Expanded, Scopus, Web of Science with Impact
Factor: 3.004; SJR Quartile = Q1, SJR 2020 = 0.598, CiteScore 2020 = 4.7,
CiteScore 2020 = Ql, else.

e Guest Editor, Asia-Pacific Journal of Operational Research (2023), Special Issue
on Behavioral Models in Operational Research with applications

Scopus, AJG 2018 =1, ABS2015 =1, SCIE (SCI extended). IF = 1.109, SJR Quartile
= Q3, CiteScore 2021 = 1.4, CiteScoreTracker 2022 = 1.8, SNIP = 0.56, SJR 2021
= (.32, H-Index = 35, etc.

https://www.worldscientific.com/page/apjor/callforpapers05

e Member, the International Editorial Board, the University of Mauritius Research
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Journal
http://www.ajol.info/index.php/umrj

Member, Institute for Computational Mathematics, HKBU, 2008-present
http://www.math.hkbu.edu.hk/ICM/members

Member of the Board of Director, Financial Management Association (Singapore).
Member of the Consultative Committee for the International Statistical Institute's
Committee on Statistics in Business and Industry

Chairman, technical sessions of International Conference on “The Growth and
Developmental Strategies of Third World Countries under WTO Regime with
special reference to Marginalized Groups™ (Oct 2003)

Member, the International Program Committee of the International Conference on
Time Series Econometrics, Finance and Risk, held at The University of Western
Australia from 29 June to 1 July 2006.

Member, program committee, Multinational Finance Society for their 2009
Conference.

Member, program committee, the Second Conference of the Econometric Society of
Thailand held on 5-6 Jan, 2009.

Co-Chair of the local organizing committee, Conference on "Korea and the World
Economy", July 9-10, 2009.

Member, program committee, the third Conference of the Econometric Society of
Thailand held on 7-8 Jan, 2010.

Member, program committee, Multinational Finance Society for their 2010
Conference, June 27 - 30, 2010, Barcelona, SPAIN.

Local Chair of The sixth annual conference of the Asia-Pacific Economic
Association, 2010.

Member, program committee, International Conference on Financial Management,
Pyramids, March 27 -29, 2011.

Member, program committee, the Seventh Annual Conference of Asia-Pacific
Economic Association, June 24-25, 2011, Busan, Korea.

Member, program committee, Multinational Finance Society for their 18™ annual
Conference, June 26 - 29, 2011, Rome, Italy.

Member, program committee, the Eighth Annual Conference of Asia-Pacific
Economic Association, June 28-29, 2012, Singapore.

Member, program committee, Multinational Finance Society for their 19™ annual
Conference, June 24 - 27, 2012, Krakéw, Poland.

Member, the organizing committee, the 12th SAET (Society for the Advancement
of Economic Theory) Conference in Queensland, Australia in 2012.

Member, the Research Council of Indian Institute of Finance since 2012.

Member, program committee, Multinational Finance Society for their 20" annual
Conference, June 30 - July 3, 2013, Izmir, Turkey.

Member, program committee, Multinational Finance Society for their 21% annual
Conference, June 29 - July 2, 2014, Prague, Czech Republic.

Member, program committee, World Finance & Banking Symposium, Singapore,
December 12-13, 2014
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e Member, program committee, World Finance Banking Symposium, Bangkok,
December 14-15, 2017
https://www.world-finance-conference.com/conference.php?id=14

e Session Chair, Big Data in Finance, 2018 INFORMS International Conference, June
17-20, 2018, to be held in Taipei, Taiwan.
http://meetings2.informs.org/wordpress/2018international/

e Member, program committee, the 7th World Finance & Banking Symposium,
Taiwan, December 2018

e Member, program committee, the 8th World Finance & Banking Symposium,
Taiwan, December 2019

e Member, program committee, 2021 World Finance Conference in Kristiansand,
Norway - University of Agder

e Chair of a section, the 23rd Malaysian Finance Association International Conference
(MFAIC) 2021.

e Member, program committee, World Finance & Banking Symposium, Miami,
December 16-17, 2022

OTHER ACHIEVEMENTS

Appears in “Who's Who in the World”

Albert Nelson Marquis Lifetime Achievement Award. 2017, Marquis Who's Who.
My Erdos Number is 3 because the Erdos number for Ric¢ardas Zitikis is 2.

I am ranked among the World's Top 2% Scientists, published by Stanford University and
Elsevier, for the fifth consecutive year (2022, 2023, 2024, 2025, and 2026). [ am on the
list of the "2025 World's Top 2% of Researchers/Scientists" database compiled by
Stanford University, ranked 35,668th in the world in 2025 and ranked 209,630th in the
world in 2024, improved from ranked 164,769th in the world for all years and ranked
224,241st in the world for all years previously; and ranked 517th (top ~1.009%) in
Economics in 2025, improved from ranked 517" out of 51271 Researchers (top 1%) in

Economics for all years and ranked 586th (top 1.233%) in Economics in 2024, and ranked
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387th (top 0.814%) in Economics in 2023, and ranked 671st (top 1.509%) in Economics
for all years and ranked 700th (top 1.574%) in Economics in 2022, see

https://topscinet.com/scientist_profile/Wong,%20Wingkeung/1990/?stype=single_year

| am ranked first in Taiwan and ranked 579th in the world in the Best Economics and
Finance Scientists in Taiwan in 2025/2026 with a D-index of 61 in 2024 and obtained
Research.com Economics and Finance in Taiwan Leader Award in 2025,
improved from ranked first in Taiwan and ranked 788th in the world in the Best
Economics and Finance Scientists in Taiwan in 2023 with a D-index of 52 in 2022,
ranked second in Taiwan and 964th in the world from a D-index of 43 in 2022, see

https://research.com/u/wing-keung-wong
https://research.com/scientists-rankings/economics-and-finance/tw

for more information

I was ranked first in Taiwan under Asia Scientists Economics & Econometrics Rankings
in Taiwan 2025 with an H index of 73, 110 index of 349, and citations of 18862, improved
from ranked first in Taiwan under Asia Scientists Economics & Econometrics Rankings in
Taiwan 2023 with an H index of 66, 110 index of 281, and citations of 14925, see

www.adscientificindex.com
https://www.adscientificindex.com/top-100-
scientist/?tit=Economics+%26+Econometrics&con=Asia&country_code=tw

for more information.

Citation: 21,612 (11,485 since 2021), h-index: 78, (50 since 2021) and i10-index: 372 (281
since 2021) by Google Scholar citation
http://scholar.google.com/citations?user=-YEPol1 EAAAAJ

Researchgate citations: 21,446, publication 577, and higher than 99% of all ResearchGate
members’ scores.

http://www.researchgate.net/profile/Wing-Keung_Wong/citations
https://www.researchgate.net/profile/ Wing-Keung-Wong

Scopus citation: 15038, publication: 399, h-index: 51
https://www.scopus.com/authid/detail.uri?authorld=57025339400
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Exaly citation: 7400 (top 2%), extended citation: 8200 (top 2%), papers: 260 (top 1%),
extended papers: 363 (top 0.5%), h-index: 41 (top 1%), g-index: 58 (top 5%), rankings:
105

15! most cited author in Economic Theory (2007) [with 131 citations of 1 articles]
15 most cited paper_in Economic Theory (2007) [with 131 citations of an article]
15! most cited author in European Journal of Finance (2007) [with 102 citations of

1 articles]

15" most cited paper in Furopean Journal of Finance (2007) [with 102 citations of

an article]

15" most cited paper in Singapore Economic Review (2006) [with 29 citations of an
article]

15! most cited author in RAIRO - Operations Research (1999) [with 101 citations of
1 articles]

15" most cited paper_in RAIRO - Operations Research (1999) [with 101 citations of
an article]

15" most cited paper in Studies in Nonlinear Dynamics and Econometrics (2018)
[with 29 citations of an article]

15! most cited paper in Risk Management (2019) [with 40 citations of an article]
15" most cited paper.in Risk and Decision Analysis (2009) [with 44 citations of an
article]

15! most cited paper_in Risk and Decision Analysis (lifetime) [with 74 citations of an
article]

15" most cited paper_in Journal of Applied Mathematics and Decision

Sciences (2000) [with 36 citations of an article]

15" most cited paper_in Journal of Applied Mathematics and Decision

Sciences (2004) [with 49 citations of an article]

15t most cited author in Journal of Applied Mathematics and Decision

Sciences (lifetime) [with 135 citations of 4 articles]

15" most cited paper in Advanced in Quantitative Analysis of Finance and
Accounting (2006) [with 24 citations of an article]

15" most cited paper in Advanced in Quantitative Analysis of Finance and
Accounting (lifetime) [with 24 citations of an article]

29 most cited author in Journal of Time Series Analysis (2000) [with 113 citations
of 1 articles]

2" most cited paper_in Journal of Time Series Analysis (2000) [with 113 citations

of an article]

2" most cited paper in £ngineering Economist (1996) [with 36 citations of an

article]

2" most cited paper in Risk Management (2017) [with 77 citations of an article]
2" most cited paper in Annals of Financial Economics (2021) [with 48 citations of

an article]
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29 most cited author in Annals of Financial Economics (lifetime) [with 142
citations of 14 articles]

2" most cited paper in Journal of Applied Mathematics and Decision
Sciences (2006) [with 50 citations of an article]
3" most cited author in Applied Financial Economics (2003) [with 152 citations of

1 articles]

3" most cited paper in Applied Financial Economics (2003) [with 152 citations of

an article]
3" most cited paper_in Contemporary Accounting Research (1990) [with 45
citations of an article]

3_rd most cited author in Mathematical Finance (2009) [with 166 citations of 1

articles]

3" most cited paper in Mathematical Finance (2009) [with 166 citations of an

article]

3" most cited paper in Studies in Economics and Finance (2016) [with 25 citations

of an article]
3" most cited paper in Journal of Risk and Financial Management (2014) [with 33
citations of an article]

3" most cited paper in Journal of Financial Markets (2005) [with 161 citations of

an article]

3" most cited paper in Risk Management (2018) [with 47 citations of an article]
3_rd most cited author . in Risk Management (lifetime) [with 172 citations of 6

articles]
3" most cited paper in Journal of Risk (2008) [with 81 citations of an article]

3" most cited paper in Multinational Finance Journal (2001) [with 38 citations of

an article]

4" most cited paper in Transport Policy (1996) [with 34 citations of an article]
4™ most cited paper.in RAIRO - Operations Research (2016) [with 51 citations of

an article]

4" most cited paper in RAIRO - Operations Research (lifetime) [with 152 citations

of an article]

4t most published author.in Risk Management (lifetime) [with 6 articles having

172 citations]

5% most cited paper in Communications in Statistics Part B: Simulation and
Computation (1998) [with 27 citations of an article]

5% most cited paper in Current Issues in Tourism (2017) [with 170 citations of an

article]

5% most cited paper in Journal of Asian Economics (2015) [with 29 citations of an

article]

5™ most cited paper in Pacific-Basin Finance Journal (2008) [with 127 citations of

an article]
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5% most cited paper in Journal of Multinational Financial Management (2007) [with
74 citations of an article]

5" most cited author in Journal of Financial Markets (2005) [with 161 citations of

1 articles]

5 most cited paper in Annals of Financial Economics (2022) [with 26 citations of

an article]
5™ most cited paper in Journal of Applied Mathematics and Decision
Sciences (lifetime) [with 135 citations of an article]

6" most cited author in Pacific-Basin Finance Journal (2008) [with 127 citations of

1 articles]

6" most cited paper in Global Finance Journal (2008) [with 24 citations of an

article]

6" most cited paper in Journal of Behavioral Finance (2012) [with 38 citations of

an article]

6" most cited paper in Journal of Financial Econometrics (2012) [with 42 citations

of an article]
7t most cited paper in Communications in Statistics - Theory and Methods (1999)
[with 77 citations of an article]

8" most cited author in Fconomics Letters (1999) [with 104 citations of 1 articles]
8" most cited paper in Fconomics Letters (1999) [with 104 citations of an article]
8" most cited paper in Mathematics and Computers in Simulation (2010) [with 79
citations of an article]

8" most cited author in Current Issues in Tourism (2017) [with 170 citations of 1

articles]

8! most cited paper in Journal of Forecasting (2010) [with 54 citations of an

article]
9" most cited paper in Statistics and Probability Letters (2011) [with 76 citations

of an article]

9% most cited paper in Review of Quantitative Finance and Accounting (2012)
[with 25 citations of an article]

9t most cited paper in Journal of International Financial Markets, Institutions and
Money (2008) [with 61 citations of an article]

9" most cited author in RAIRO - Operations Research (lifetime) [with 152 citations

of 2 articles]
9" most cited paper in Journal of Multinational Financial Management (2008) [with
36 citations of an article]

9% most cited paper in Journal of Theoretical and Applied Electronic Commerce
Research (2022) [with 60 citations of an article]

9% most cited paper in Annals of Financial Economics (lifetime) [with 142 citations

of an article]

10™ most cited paper in Applied Financial Economics (2011) [with 25 citations of

an article]
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10t most cited author in Applied Financial Economics (lifetime) [with 211 citations

of 4 articles]

10" most cited paper_in Muiltinational Finance Journal (lifetime) [with 38 citations

of an article]

11™ most cited paper in Applied Financial Economics (2013) [with 24 citations of
an article]

12" most cited paper in Statistics and Probability Letters (2005) [with 45 citations
of an article]

12™ most cited paper in Urban Studies (1997) [with 55 citations of an article]
13" most cited paper in Journal of Business and Economic Statistics (1990) [with
62 citations of an article]

14™ most cited paper. in Quantitative Finance (2015) [with 62 citations of an

article]

14" most cited paper in Journal of Empirical Finance (2012) [with 55 citations of

an article]

14" most cited paper in Econometrics Journal (2011) [with 60 citations of an
rticle

t most cited paper in Risk Management (lifetime) [with 172 citations of an

rticle

16" most cited paper._in Accounting and Finance (2014) [with 33 citations of an

article

16" most cited author in Journal of Risk and Financial Management (lifetime)

[with 254 citations of 14 articles]

16™ most cited paper in Fconomies (2017) [with 36 citations of an article]

16™ most cited paper in Furasian Business Review (2017) [with 29 citations of an

article]

16™ most cited paper in Journal of Risk (lifetime) [with 81 citations of an article]

17™ most cited paper in Applied Financial Economics (lifetime) [with 211 citations

of an article]

18™ most cited paper in Journal of Risk and Financial Management (2020) [with

95 citations of an article]

19™ most cited paper in Economics Letters (2006) [with 77 citations of an article]

19" most cited paper in Mathematics and Computers in Simulation (2008) [with

65 citations of an article]

19™ most cited paper.in Quantitative Finance (2004) [with 51 citations of an

article]

19™ most cited paper_in North American Journal of Economics and Finance (2017)

[with 30 citations of an article]

215 most cited paper._in North American Journal of Economics and Finance (2013)

[with 21 citations of an article]

22" most cited paper_in Fconomic Theory (lifetime) [with 131 citations of an

article]
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22" most cited paper in Asia Pacific Journal of Marketing and Logistics (2017)
[with 37 citations of an article]

22" most cited paper in Studies in Nonlinear Dynamics and

Econometrics (lifetime) [with 29 citations of an article]

23" most cited paper in Mathematics and Computers in Simulation (2009) [with
41 citations of an article]

23" most cited author in Economies (lifetime) [with 105 citations of 6 articles]
25™ most cited paper in Furopean Journal of Finance (lifetime) [with 102 citations

of an article]
27" most cited author in £conomic Modelling (2015) [with 113 citations of 3

articles]
27" most cited paper_in Risks (2019) [with 22 citations of an article]

27" most cited paper in Economies (2020) [with 55 citations of an article]

29" most cited paper in Journal of Economic Behavior and Organization (2008)
[with 87 citations of an article]

30" most cited paper_in Economic Inquiry (2016) [with 39 citations of an article]
30™ most cited paper in Journal of Time Series Analysis (lifetime) [with 113
citations of an article]

30" most cited paper in £ngineering Economist (lifetime) [with 36 citations of an

article]

32" most cited author in Journal of Multinational Financial Management (lifetime)
[with 110 citations of 2 articles]

ﬂ most cited paper._in International Review of Economics and Finance (2015)
[with 38 citations of an article]

35™ most cited paper. in International Journal of Emerging Markets (2021) [with
22 citations of an article]

35™ most cited paper in Journal of Financial Markets (lifetime) [with 161 citations
of an article]

36" most cited paper in Research in International Business and Finance (2022)
[with 37 citations of an article]

39" most cited paper.in Resources Policy (2024) [with 30 citations of an article]
39% most cited paper_in International Review of Financial Analysis (2015) [with 73
citations of an article]

40™ most cited paper in International Review of Economics and Finance (2018)
[with 24 citations of an article]

40" most cited paper in Current Issues in Tourism (2016) [with 50 citations of an
article]

40% most cited paper._in Pacific-Basin Finance Journal (2018) [with 37 citations of
an article]

415" most cited paper in Studies in Economics and Finance (lifetime) [with 46
citations of an article]
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4219 most cited author in European Journal of Finance (lifetime) [with 102
citations of 1 articles]

42" most cited paper in Mathematical Finance (lifetime) [with 166 citations of an

article]

43" most cited paper.in Resources Policy (2019) [with 122 citations of an article]

43" most cited author in Pacific-Basin Finance Journal (lifetime) [with 187
citations of 3 articles]

44t most cited author in Journal of Financial Markets (lifetime) [with 161 citations

of 1 articles]

46™ most cited paper in £nergy Fconomics (2010) [with 93 citations of an article]
48t most cited paper in Singapore Economic Review (lifetime) [with 29 citations

of an article]

50" most cited paper_in Fconomics Letters (2009) [with 47 citations of an article]

50" most cited author in Journal of Time Series Analysis (lifetime) [with 113
citations of 1 articles]

515t most cited paper in Pacific-Basin Finance Journal (lifetime) [with 187 citations

of an article]
515" most cited paper in Journal of Multinational Financial Management (lifetime)
[with 110 citations of an article]

52" most cited paper in Fconomic Modelling (2015) [with 113 citations of an

article]

52" most cited author in Resources Policy (2019) [with 122 citations of 2 articles]
52" most cited author in Economic Theory (lifetime) [with 131 citations of 1

articles]

52" most cited paper in Pacific-Basin Finance Journal (2020) [with 23 citations of

an article]

53" most cited paper in Economics Letters (2014) [with 39 citations of an article]
54" most cited author in Sustainability (2018) [with 286 citations of 7 articles]
55™ most cited author in Sustainability (2021) [with 297 citations of 6 articles]
56™ most cited paper in Applied Economics (2015) [with 27 citations of an article]

56 most cited paper in Finance Research Letters (2016) [with 25 citations of an

article]

59™ most cited author in Sustainability (lifetime) [with 833 citations of 25 articles]
60" most cited paper in Japanese Economic Review (lifetime) [with 33 citations of

an article]

615t most cited author in EFuropean Journal of Operational Research (2010) [with

228 citations of 3 articles]
63 most cited paper in Economics Letters (2013) [with 39 citations of an article]

63" most cited author in Mathematics and Computers in Simulation (lifetime)
[with 202 citations of 5 articles]

63" most cited author in Mathematical Finance (lifetime) [with 166 citations of 1

articles]
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64" most cited paper in International Review of Financial Analysis (2021) [with 48
citations of an article]

64" most cited paper in Journal of Financial Econometrics (lifetime) [with 42
citations of an article]

715 most cited paper . in Journal of Behavioral Finance (lifetime) [with 38 citations

of an article]
73" most cited paper in Journal of Theoretical and Applied Electronic Commerce
Research (lifetime) [with 60 citations of an article]

75" most cited paper in Eurasian Business Review (lifetime) [with 29 citations of

an article]

76 most cited paper in Applied Economics (2016) [with 25 citations of an article]
80t most cited author in Fconomics Letters (lifetime) [with 306 citations of 5

articles]

815t most cited author in Statistics and Probability Letters (lifetime) [with 121
citations of 3 articles]

&th most cited paper_in Journal of Risk and Financial Management (lifetime) [with
254 citations of an article]

929 most cited paper in Current Issues in Tourism (lifetime) [with 220 citations of
an article]

95™ most cited paper in Furopean Journal of Operational Research (2007) [with
154 citations of an article]

98t" most cited author in Current Issues in Tourism (lifetime) [with 220 citations

of 2 articles]

See, https://exaly.com/author/840016/wing-keung-wong/journal-rankings
for more information

Web of Science citations:
citation: 5521, publication: 296, h-index: 39
https://www.webofscience.com/wos/author/record/1118045

citation: 2194, publication: 246, h-index: 23, 110-index: 72
http://citec.repec.org/p/w/pwo79.html

Ranked the most downloaded researcher, the most read author and the most cited author
from Department of Economics, Hong Kong Baptist University from 2008 to August
2016 by ResearchGate.

Ranked the most downloaded researcher, the most read author and the most cited author
from Department of Finance, Asia University from August 2016 till now by
ResearchGate.

My score is higher than 97.5% of ResearchGate members.
Citations in Web of Science: much more than 1000, see
http://apps.webofknowledge.com/summary.do?product=WOS&search_mode=Refine&
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qid=22&SID=4Ef3pk9ChM99PnhAIk7 & &page=3

Ranked top 1% by Social Science Research Network, 944 by downloads and 2523 by
citations in July 2022.

http://papers.ssrn.com/sol3/cf dev/AbsByAuth.cfm?per_id=341156

I am on the list of top (6™, 5%) Hong Kong economists by RePEc in March 2016.

| am on the list of top (1%, 0.366%) Taiwan economists, top (1%, 0.366%) Taiwan
economists (counted publications last 10 years), top (30", 0.33%) Asian economists
(counted publications last 10 years), top (44™, 0.485%) Asian economists, (198, 0.27%)
[World] authors [in Economics in last 10 years] and (476%™, 0.65%) [World] authors [in
Economics], top (1537, 0.21%) in Number of Works, top (92", 0.126%) in Number of
Distinct Works, top (583", 0.798%) in Number of Distinct Works, Weighted by Number
of Authors, top (25, 0.034%) in Number of Journal Pages, top (125, 0.17%) in Number
of Journal Pages, Weighted by Number of Authors, (188, 0.257%) in Number of Journal
Pages, Weighted by Number of Authors, (461, 0.63%) in Number of Downloads through
RePEc Services over the past 12 months, (519%™, 0.71%) in Number of Abstract Views in
RePEc Services over the past 12 months, Weighted by Number of Authors, top (1044,
1.42%) in Record of graduates, top (37, 0.0507%) in Closeness measure in the co-
authorship network, top (27%, 0.037%) in Betweenness measure in the co-authorship
network by, etc. by RePEc in March 2026. | have 40 items ranked within 15%, 33 items
ranked within 10%, 25 items ranked within 5%, 20 items ranked within 3%, 18 items
ranked within 2%, and 16 items within 1% among all Economists registered in RePEc in
March 2026, etc.

https://ideas.repec.org/cgi-bin/rank.cgi?pwo79&uece
https://ideas.repec.org/top/top.taiwan.html#pwo79
http://ideas.repec.org/top/top.asia.html
http://ideas.repec.org/top/top.person.all.html#pwo79
https://ideas.repec.org/e/pwo79.html
http://logec.repec.org/RAS/pwo79.htm
https://ideas.repec.org/cgi-bin/rank.cgi?pwo79&wJoF
http://citec.repec.org/p/w/pwo79.html

e Average Rank Score (0.93%)

e Number of Works (0.30%)

e Number of Distinct Works (0.198%)

e Number of Distinct Works, Weighted by Simple Impact Factor (4.58%)

e Number of Distinct Works, Weighted by Recursive Impact Factor (10.1%)
e Number of Distinct Works, Weighted by Number of Authors (1.1%)
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Number of Distinct Works, Weighted by Number of Authors and Simple Impact
Factors (7/7%)

Number of Distinct Works, Weighted by Number of Authors and Recursive
Impact Factors (14.2%)

Number of Citations (4.2%)

Number of Citations, Discounted by Citation Age (2.0%)

Number of Citations, Weighted by Simple Impact Factor (9.9%)

Number of Citations, Weighted by Simple Impact Factor, Discounted by
Citation Age (4.7%)

Number of Citations, Weighted by Recursive Impact Factor (16.5%)

Number of Citations, Weighted by Recursive Impact Factor, Discounted by
Citation Age (14.2%)

Number of Citations, Weighted by Number of Authors (6.6%)

Number of Citations, Weighted by Number of Authors, Discounted by Citation
Age (4.1%)

Number of Citations, Weighted by Number of Authors and Simple Impact
Factors (13.1%)

Number of Citations, Weighted by Number of Authors and Simple Impact
Factors, Discounted by Citation Age (8.6%)

h index (3.1%)

Number of Registered Citing Authors (8.7%)

Number of Registered Citing Authors, Weighted by Rank (Max. 1 per Author)
(7.7%)

Number of Journal Pages (0.059%)

Number of Journal Pages, Weighted by Simple Impact Factor (5.66%)

Number of Journal Pages, Weighted by Recursive Impact Factor (12%)
Number of Journal Pages, Weighted by Number of Authors (0.311%)

Number of Journal Pages, Weighted by Number of Authors and Simple Impact
Factors (8.8%)

Number of Journal Pages, Weighted by Number of Authors and Recursive
Impact Factors (15.5%)

Number of Abstract Views in RePEc Services over the past 12 months (0.90%)
Number of Downloads through RePEc Services over the past 12 months (0.97%)
Number of Abstract Views in RePEc Services over the past 12 months,
Weighted by Number of Authors (1.7%)

Number of Downloads through RePEc Services over the past 12 months,
Weighted by Number of Authors (1.7%)

Euclidian citation score (12.9%)

Record of graduates (1.3%)

Closeness measure in co-authorship network (0.068%)

Betweenness measure in co-authorship network (0.014%)
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o Breadth of citations across fields (11.5%)
e Average Rank Score (Last 10 Years) (0.547%)

Our papers were announced in New Economics Papers, including areas in Accounting &
Auditing, Banking, Central Banking, China, Central & Western Asia, Econometrics,
Energy Economics, Econometric Time Series, Finance, Financial Markets, Forecasting,
Information & Communication Technologies, International Finance, International Trade,
Macroeconomics, Microeconomics, Marketing, Monetary Economics, Open Macro
Economics, Operations Research, Risk Management, South East Asia, Transition
Economics, and Utility Models & Prospect Theory.

I am in the lists of the authors by RePEc in the following areas:

e Econometrics

e Energy Economics

e Finance

o Financial Markets

e Microeconomics

e Operations Research

e Risk Management

e South East Asia

o Utility Models & Prospect Theory

Readership in HKBU Institutional Repository in October 2017: 20308 Total Downloads

Working papers and articles are available on-line at
http://staffweb.hkbu.edu.hk/awong/

http://ideas.repec.org/e/pwo79.html

http://papers.ssrn.com/sol3/cf dev/AbsByAuth.cfm?per_id=341156
http://www.researcherid.com/rid/B-8864-2013
https://www.researchgate.net/profile/Wing-

Keung Wong/publications/?login=awong@hkbu.edu.hk&pli=1&ch=reg&cp=re214 x
pl3

http://scholar.google.com/citations?user=-YEPol1 EAAAAJ
http://www.sciencedirect.com/science? ob=ArticleListURL& method=list& ArticleLi
stID=-

638538930& sort=r& st=13&view=c&md5=e¢718114078ad0d1bd2d7ee6442db6262&
searchtype=a

SELECTED RECENT RESEARCH GRANTS

e NT$ 2,038,000, Principal Investigator, Project Number 107-2410-H-468-002-MY 3,
moment rule, economic indices, risk measures, and their confidence intervals and

testing with applications in economics and finance (&R, KB HEE., BEIHE
EZ2EHEMAERKEREBEEE F 2 ), Ministry of Science and

38



Technology (MOST, %+ %K), Taiwan, start date: August 1, 2018, completion date:
July 31, 2021.

NT$ 765,720, Principal Investigator, Project Number 106-2410-H-468-002,
Relationship between risk measures and stochastic dominance with applications in
income inequality ([ 5 45 155 AN FE A% 1 34 2 ] 1) BRI AE RNAS P17 | 2 i
F), Ministry of Science and Technology (MOST, %} ), Taiwan, start date: August
1, 2017, completion date: July 31, 2018.

HKS$ 210,000, Co-Investigator, Project Number 12500915, New theory on portfolio
optimization and stochastic dominance with applications, Research Grants Council of
Hong Kong (RGC), start date: February 1, 2017, completion date: January 31, 2018.

HKS$ 291,600, Principal Investigator, Project Number 12500915, New theory on
portfolio optimization and stochastic dominance with applications, Research Grants
Council of Hong Kong (RGC), start date: September 1,2015, completion date: August
30, 2017.

HK$83,000, Principal Investigator, FRG2/14-15/106, New Production and Hedging
Theory and Study the Performance of Different Hedging Strategies by Using Option
and Futures, start date: July 1, 2015, completion date: June 30, 2016.

HK$85,000, Principal Investigator, FRG2/14-15/040, Economic Performance
Measurement and Other Stochastic-Dominance Related Reward-Risk Ratios with
Application, start date: April 1, 2015, completion date: March 31, 2016.

HK$341,284, Principal Investigator, Project Number 12502814, Stochastic
Dominance, Almost Stochastic Dominance, Moment, and Test Statistics, Research
Grants Council of Hong Kong (RGC), start date: October 1, 2014, completion date:
September 30, 2016.

HK$82,000, Principal Investigator, FRG2/13-14/048, New Theory for excess volatility,
underreaction, overreaction, and magnitude effect in a normal situation and in bull and

bear markets with survey and empirical analysis, start date: 1 March 2014, completion
date: 28 February 2015.

HK$50,000, Principal Investigator, FRG1/13-14/032, New Multiple Nonlinear
Causality Test and New Nonlinearity Tests with Applications, start date: November 1,
2013, completion date: Oct 30, 2014.

HK$70,000, Principal Investigator, 40-49-214, Strategic Development Fund (SDF)
from School of Business, Hong Kong Baptist University, New measures for the poor
and rich index and its applications: Exploring ways to narrow the wealth gap to achieve
a more harmonious and sustainable society, start date: November 1, 2013, completion
date: Oct 30, 2014.

39



HK$50,000, Principal Investigator, FRG1/12-13/024, New Development on Mean-
Variance Criterion and Stochastic Dominance Theory with Applications, From 1
November 2012 to 31 October 2013.

HK$38,016, Principal Investigator, FRG1/11-12/041, To Study the Superiority of
Mean-variance-ratio Test with Application in Fund Performance, start date: 1
September 2012, completion date: 31 August 2013.

HK$60,000, Principal Investigator, FRG2/11-12/071, An Improved Estimation to
Make Markowitz's Portfolio Optimization Theory Users Friendly and Estimation
Accurate with Application on the US Stock Market Investment. start date: 01 Mar 2012,
completion date: 28-02-2013

HK$27800, Principal Investigator, “Liquidity constrained firms and international
trade,” Research Grants Council of Hong Kong (RGC) Germany/HK Joint Research
Scheme 2011/2012(code: G_HKO019/11), start date: 1-1-2012, completion date: 31-
12-2012

HK$97,200, Principal Investigator, “A Markov Chain Quasi-Monte Carlo Method for
Bayesian Estimation of Stochastic Volatility Models with Applications in Financial
Economics” FRG 2/10-11/100, Hong Kong Baptist University grant, awarded date: 01-
01-2011, start date: 1-09-2011, completion date: 31-08-2012.

HK$97,200, Principal Investigator, “New Causality and Nonlinearity Tests and with
Simulation and Applications in Economics and Finance,” FRG 2/10-11/055, Hong
Kong Baptist University grant, start date: 1-2-2011, completion date: 31-01-2012

HK$30,000, Principal Investigator, “The covariance sign of transformed random
variables with applications to economics, finance and insurance,” FRG 1/10-11/012,
Hong Kong Baptist University grant, start date: 1-10-2010, completion date: 30-09-
2011

HK$358,800, Principal Investigator, “New Theories on Stochastic Dominance, their
Test Statistics with Applications in Economics and Finance,” Research Grants Council
of Hong Kong (RGC), start date: 1-01-2010, completion date: 31-12-2011.(Reference
Number:202809).

HK$92,440, Principal Investigator, “New Optimal Portfolio Return and Risk Estimates
with and without Restrictions,” FRG2/08-09/1251, Hong Kong Baptist University
grant, start date: 13-06-2009, completion date: 30-06-2010.

S$109,000 (HK$590,000), Co-Investigator, New Optimal Portfolio Return and Risk
Estimates with and without Restrictions, Risk Management Institute, National
University of Singapore, 2009. start date: 1-05-2009, completion date: 30-04-2012,
Reference numbers R-155-000-096-720 & R-155-000-096-646.
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HK$43,520, Principal Investigator, “A Study of Diversification Theory by for Risk-
Averse and Risk-Seeking Investors by Incorporating Majorization Theory,” Hong
Kong Baptist University grant, start date: 1-04-2009, completion date: 28-02-2010,
(FRG/08-09/1-18)

RMB50,000, Co-Investigator, “Study on China's financial market openness and
its integration with other major economies,” School of Finance, South-western
University of Finance and Economics.

HK$30,400, Principal Investigator, “Hedging risk return with derivatives: comparison
with stochastic dominance and mean-variance criteria,” Research Grants Council of
Hong Kong (RGC) Germany/HK Joint Research Scheme 2008/2009 (code:G HK
007/08).

HK$195,800, “Pseudo-Bayesian updating and market anomalies,” Research Grants
Council of Hong Kong (RGC), start date: 01-10-2008, completion date: 30-09-2010
(Reference Number, 200908).

HK$83,760, Principal Investigator, “New Davidson and Duclos Test Statistics with
Applications in Spot and Futures Markets,” Hong Kong Baptist University, start date:
26-07-2008, completion date: 25-07-2009, (FRG/07-08/11-60).

HK$43,520, Principal Investigator, “Assets Performance Testing with the Mean-
Variance Ratio Statistics,” Hong Kong Baptist University, start date: 07-05-2008,
completion date: 06-05-2009, (FRG/07-08/1-29).

S$52,500 (HK$315,000), Co-Investigator, “Mean-Variance Analysis of Self-
Financing Portfolios,” National University of Singapore, start date: 1 June2007,
completion date: 30 May 2008. (R-703-000-015-720)

S$14,472 (HK$86800), Principal Investigator, “Stochastic Dominance on Location-
Scale family with Applications in Finance and Economics, specially for REIT, Stocks
and Fixed Income Assets,” National University of Singapore, start date: 08/02/07,
completion date: 28/02/08, (code: R-122-000-104-112)

S$82,150 (HK$493,000), Co-Investigator, “Making Markowitz's Principle Practically
Useful and its Applications to Finance,” National University of Singapore, start date:
1 Sept 2006, completion date: 30 Aug 2008, (R155-000-061-112).

RESEARCH-RELATED ACTIVITIES

1.

My appointment as External Reviewer, External Assessor, External
Examiner, and Supervisor by other Universities are as follows:

* Appointed as joint Supervisor by Professor Fathi Abid from FSEG University
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of Sfax for his PhD student Mroua Mourad on his thesis entitled “The Impact
of Option Strategies in Financial Portfolios Performance” in 2002.

Appointed as Co-supervisor for a Masters student from Department of
Finance, National University of Singapore, in 2003.

Invited by Professor Nic Groenewold, University of Western Australia, to be
joint supervisor for his PhD student Elaine Loh on her thesis in the area of
Technical Analysis in 2004

Invited by Professor Aliya Khan from the Quaid-I-Azam University
Islamabad Pakistan to be jointly supervisor for his Masters student,
Mohammad Tahir Farooq, in 2004

Professor Lam Kin, Department of Finance & Decision Sciences, Hong Kong
Baptist University invited me to jointly supervise his PhD student Stephen,
Taisheng Liu in his momentum strategy project in 2004.

Professor Raymond Chan, Department of Mathematics of the Chinese
University of Hong Kong invited me to jointly supervise his PhD student
Michael Wong Chi Yan to apply Wavelet Analysis to Finance Forecasting in
2004.

Professor Bai Zhidong from Department of Statistics, North-East Normal
University and Department of Statistics and Applied Probability, National
University of Singapore invited me to jointly supervise his masters student
Wang Keyan, Zhang Bingzhi and his PhD students Liu Huixia and LiHua.

Invited by Indian Institute of Technology Bombay to be external examiner for
their PhD thesis in 2004.

Invited by University of Mauritius to be External Examiner in 2004, 2005 and
2006for their BSc (Hons) Economics final year programme in Econometrics
and Finance including Econometrics II, Econometric Method and Application,

Public Finance and International Financial markets and Institutions.

Appointed as External Examiner by the Indian Institute of Technology for
their PhD student in 2004, 2005.

Invited to be External Examiner by Department of Finance and Decision
Sciences, Hong Kong Baptist University, in 2006.

Invited to be External Examiner by Department of Statistics, Hong Kong
University, in 2007.

Invited to be External Examiner by Department of Finance and Applied
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Statistics, Australia National University, in 2007.

Invited to be External Examiner by Department of Economics, The Chinese
University of Hong Kong, for their Masters students in 2003, 2004, 2005,
2007, 2012, 2014.

Invited to be External Examiner by Department of Economics for their PhD
candidates, Monash University in 2007, 2008, 2010.

Invited to be External Reviewer by Wang Yanan Institute for Studies in
Economics, Xiamen University, China in 2006.

Invited to be External Examiner by Department of Mathematics, The Chinese
University of Hong Kong, for their PhD student in 2005, 2008, 2014, 2015.

Invited by Yokohama National University to give a talk February 2008.

Invited to be External Examiner by Department of Mathematics, Hong Kong
University, for their Masters student in 2008, 2012.

Invited to be External Examiner by Department of Mathematics, Hong Kong
University, for their PhD students in 2009, 2011

Invited to be External Examiner by Department of Economics, National
University of Singapore, in 2009.

Invited to be External Reviewer by School of Management, Fudan University
in 20009.

Invited to be External Supervisor for Martin Egozcue for his PhD degree by
Universidad de la Republica del Uruguay in 2010

Invited to be External Examiner by Lincoln University for their Master of
Commerce and Management students in 2010.

Invited by Research Committee, the City University of Hong Kong to review
their grant applicant in 2010.

Invited to be External Examiner by Department of Economics and Finance,
The City University of Hong Kong, for their DBA student 2011.

Invited to be External Examiner by Department of Statistics (Risk
Management), The Chinese University of Hong Kong, for their Masters
students in 2004, 2008, 2009, 2010, 2011, 2012, 2013.

Invited by United International College (UIC) Beijing Normal University-
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Hong Kong Baptist University to review their grant applications in 2012.

Invited to be External Examiner by Department of Statistics and Applied
Probability, National University of Singapore for their PhD student in 2013.

Invited to be External Examiner by Department of Econometrics and Business
Statistics, Monash University, Australia for their PhD student in 2013.

Invited to serve as a Member of the Faculty Selection Committee, Lingnan
University in 2014.

Invited by Shuangzhe Liu and Milind Sathye from University of Canberra,
Australia to be referee for their PhD students in 2014 and 2015.

Invited to be External Reviewer by Macau University of Science and
Technology in 2015.

Invited by Chung Chi College, The Chinese University of Hong Kong to
review entry for Chung Chi College Yu-Luan Shih Awards/Academic
Creativity Awards 2015/2016.

Invited by University of Malaya to be External Examiner for Doctoral Thesis
Examination - Ho Yew Joe (EHA100002) in 2017.

Invited by Department of Mathematics, Hong Kong Baptist University to be
an external assessor of a Staff Selection Panel for the recruitment of an
Assistant Professor of the Department of Mathematics, Hong Kong Baptist
University in March 2017.

Invited by International Conference on Scientific Computing to give an
invited talk in the International Conference on Scientific Computing, in honor
of Professor Raymond Chan’s 60th birthday, to be held on December 5-8,
2018 in the Chinese University of Hong Kong.

Invited by Faculty Economics and Business, Universitas Muhammadiyah
Yogyakarta to give a talk on how to write paper in April 2019.

Invited by Department of Economics and Finance, Hong Kong Shue Yan
University to give a talk on “cointegration and causality” in June 2019.

Invited by Department of Economics and Finance, Hong Kong Shue Yan
University to be keynote speaker to give a talk on “Are the Combinations of
Health Care sector and T-Bill one of the best choices for investment?” at the
International Conference: Theoretical and Applied Econometrics Analysis
held on 18 July, 2019.
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Invited by Shri Mata Vaishno Devi University to be External Examiner for
Doctoral Thesis Examination for Aqib Mujtaba in 2021.

Invited by National University of Mongolia to present 2 papers at their
conferences

Universitas Muhammadiyah Yogyakarta invites me to give a talk on Is Bitcoin
a better portfolio diversifier than gold? A copula and sectoral analysis
for International Research Dissemination Forum 2022 on February 8, 2022.

Nguyen Quang Binh for inviting me to give a talk at the JABES Seminar Talks
2022 on “Is Bitcoin a better portfolio diversifier than gold? A copula and
sectoral analysis for China” on July 2, 2022

Universitas Negeri Jakarta invites me as an IC-MBA 2022 keynote speaker to
give a talk at the International Conference on Management, Business and
Accounting (IC-MBA) 2022 on August 26, 2022. The topic of my talk is
“New stochastic dominance theory for investors with risk-averse and risk-
seeking utilities with applications”. http://seminars.unj.ac.id/ic-mba2022/

Invited by the Vinh University and Asia Diamond Academy, Vietnam to give
a talk on "INTERNATIONAL PUBLICATION IN ECONOMICS AND
BUSINESS " on Oct 16, 2022, organized by Vinh University and Asia
Diamond Academy, Vietnam.

invited by Finance Department Business School, National University of
Mongolia, to present our paper “Do oil, gold and metallic price volatilities
prove gold as a safe haven during COVID-19 pandemic? Novel evidence from
COVID-19 data” on 9th of December, 2022.

Professor Aman Agarwal, Professor of Finance, Dean & Director, invites us
to be Keynote Speaker to present our paper entitled "The mean-variance rule
for investors with reverse S-shaped utility" at the IIF-IRCAS 2022-23
Conference Program on January 6-8th, 2023

Professor Nguyen Tran Thai Ha invites as a Keynote Speaker to give a talk on
"How to write a paper to get a good publication in Economics and Business?"
at the Online Conference "INTERNATIONAL PUBLICATION IN
ECONOMICS AND BUSINESS?" held on 28th April 2023 by the Faculty of
Finance and Banking, Van Lang University, Ho Chi Minh City, Vietnam.

Invited by the Research Committee, The Education University of Hong Kong
to review their grant applications in 2013.

Invited to be External Examiner by National Taichung University of Science
and Technology (Rl = % ¢ # 3 + #)in 2023.
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Invited to be External Examiner by SMVD University, India in 2023.

Professor Daniel HK Chow, The Education University of Hong Kong, invited
me to be an external expert reviewer for the Dean's Research Fund in Jan 2024

Invited by Professor Chien-Ta Ho from National Chung Hsing University to
give a talk on “How to get papers published in reputable journals?”” on March
22,2024

Invited by the Head of the Department of Cooperation and Development,
University of Economics and Law to give a talk on “HOW TO
SUCCESSFULLY PUBLISH RESEARCH ARTICLES IN HIGH-RANKING
INTERNATIONAL JOURNALS” and another talk on “New trading strategy
In investment and a new anomaly: A study of the hedge funds from emerging and
developed market”™ at the University of Economics and Law International
Conference on 25th April 2024.

Invited by Professor EVA W.L. LIM from USCI University to be External
Examiner for Doctoral Thesis Examination for WU JING in 2024.

Invited by Professor Liu from National Cheng Kung University to give a talk
on “Behavioral Finance with Applications” on June 14, 2024.

Universitas Muhamamdiyah Internasional Bali invite me to present our paper

entitled “ New Trading Strategy in Investment and a New Anomaly: A study

of the hedge funds from emerging and developed markets” at the 1st Bali

International Conference on Economic Innovation and Sustainability (BICEIS)
2024 with the main theme of Transforming Economies: Integrating Innovation

and Sustainability, Bali International Management by ITBM Bali on Saturday,

24 August 2024.

Department of Economics Universitas Muhammadiyah Yogyakarta, invited
me as one of the main speakers delivering speech at Plenary Session of the 1st
International Conference on Economics & Development Studies (ICONEDS)
on August 31, 2024. My talk is New Trading Strategy in Investment and a
New Anomaly: A study of the hedge funds from emerging and developed
markets.

Professor Mustam, Universitas Muhammadiyah Kendari, invited me to give a talk
“New Theories in Financial Economics and Financial Econometrics with

Applications” at the Faculty Economics and Business, Universitas Muhammadiyah
Kendari on November 11, 2024

Professor Nur Insan, Universitas Sembilan belas November Kolaka, invited me to
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give a talk on “Why People Reduce Their Food Waste: Psychological and Financial
Factors” at the Sultan Raja Hotel on November 12, 2024

. Professor Sobar M. Johari and Professor Susilo Darsono, Universitas
Muhammadiyah Yogyakarta, invited me to give a talk on “New Theories in Financial
Economics and Financial Econometrics with Applications” at the Faculty

Economics and Business, Universitas Muhammadiyah Yogyakarta on November 15,
2024

= |nvited by Professor Hui, Yongchang, Xian Jiaotong University, to give a talk on
the academic workshop in Xian Jiaotong University in Nov 2024.

2.1 was invited to be a referee or discussant for the following
journals/conferences

Journals in Finance

Journal of Banking and Finance, Financial Review, Quantitative Finance, Pacific-
Basin Finance Journal, Journal of Empirical Finance, European Financial
Management, European Journal of Finance, Review of Quantitative Finance and
Accounting, Applied Financial Economics, Multinational Finance Journal,
International Journal of Theoretical and Applied Finance, Journal of International
Financial Markets, Institutions & Money, Reviews of Futures Markets, Research in
Finance, Frontiers in Finance and Economics, International Review of Economics
and Finance, Finance India, Journal of Emerging Market Finance, International
Journal of Revenue Management, Emerging Markets Finance and Trade,
Management Research News, International Review of Applied Financial Issues and
Economics, Managerial Finance, Accounting & Finance, International Review of
Financial Analysis, Journal of Futures Markets, Asia-Pacific Financial Markets,
Journal of Financial Risk Management, Finance Research Letters, Financial
Innovation, Mathematics and Financial Economics, Journal of Behavioral and
Experimental Finance, Investment Analysts Journal, International Journal of
Finance and Economics, Cogent Economics and Finance, Czech Journal of
Economics and Finance, Asian Academy of Management Journal of Accounting &
Finance, International Journal of Emerging Markets

Journals in Economics

Review of Economics and Statistics, Economics, The Quarterly Review of
Economics and Finance, Economic Modelling, International Economic Journal,
Applied Economics, Empirical Economics, International Journal of Production
Economics, Energy Economics, Energy Journal, Economics Bulletin, International
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Review of Economics and Finance, Review of Development Economics, China
Economic Review, Singapore Economic Review, Hong Kong Economic
Association, Review of Applied Economics, International Economics and Finance
Journal, Far Eastern Meeting of the Econometric Society, ASEAN Economic
Bulletin, Review of Development Economics, Empirical Economics, International
Journal of Business and Economics, Journal of Economic Integration, Journal of the
Asia Pacific Economy, Economic Systems, Economic Papers, Economics E-Journal,
Bulletin of Economic Research, South African Journal of Economics, North
American Journal of Economics and Finance, Economics Research International,
Economic Theory Bulletin, Journal of Quantitative Economics, Economics Letters,
Resources Policy, Journal of Asian Economics, European Journal of Health
Economics, Estudios de Economia, Journal of Public Affairs, Studies of Applied
Economics, Engineering Economist, Cogent Economics and Finance, World Affairs,
Asia-Pacific Journal of Accounting & Economics, International Economics, Czech
Journal of Economics and Finance, Journal of Asian Business and Economic Studies

Journals in Econometrics
Journal of Econometrics, Journal of Applied Econometrics, Journal of Financial
Econometrics, Studies in Nonlinear Dynamics & Econometrics

Journals in Mathematics and Statistics

Annals of Statistics, Journal of Business and Economic Statistics, Journal of
Multivariate Analysis, Journal of Time Series Analysis, Statistical Papers, Journal
of Statistical Computation and Simulation, Mathematics and Computers in
Simulation, Mathematical Reviews, Chinese Statistical Association Conference,
Computers and Mathematics with Applications, Applied Stochastic Models in
Business and Industry, Applied Mathematics and Computation, Applied
Mathematics Letters, IMA Journal of Management Mathematics, Journal of
Statistical Theory and Practice, Computational Statistics and Data Analysis, Journal
of Probability and Statistics, Communications in Statistics - Simulation and
Computation, Hacettepe Journal of Mathematics and Statistics, Central European
Journal of Mathematics, Mathematical Reviews, Journal of Applied Statistics,
Applied Mathematical Modelling, Sankhya B, Advances in Statistics, Journal of
Mathematics,  Forecasting, Frontiers in  Applied Mathematics and
Statistics,Malaysian Journal of Mathematical Sciences.

Other Journals

Management Science, Operations Research, Journal of the Operational Research
Society, Decision Sciences Institute, Annals of Operations Research, Omega
Journal, Mathematical Reviews, Physica A, Information Sciences, Journal of Risk,
European Journal of Operational Research, Advances in Decision Sciences, Journal
of Applied Mathematics & Decision Sciences, Australian Institute of Management,
Asia Pacific Journal of Management, Management Research News, Computational

48



Management Science, Journal of Optimization Theory and Applications,
International Journal of Information Technology & Decision Making, Applied
Stochastic Models in Business and Industry, the IEEE Technology and Engineering
Management Society, Risks, Knowledge-Based Systems, Sustainability, Quality &
Quantity, Industrial & Engineering Chemistry Research, Mathematical Problems in
Engineering, Environmental Science and Pollution Research, International Journal
of Infectious Diseases, Management of Environmental Quality, Psychology
Research and Behavior Management, Frontiers in Public Health, International
Journal of Information Technology & Decision Making, World Development
Sustainability, PLOS ONE, Journal of African Business, Complexit, Asia Pacific
Management Review

y

3.1 was invited to present talks or chair a section by the following
Universities/Institutions:

» Department of Economics, University of Pennsylvania, USA, 1988.

» International Round Table Conference on Teaching Statistics, Canada, 1992.

» Southwest University of Finance and Economics, China, 1996.

» Department of Statistics, University of Wisconsin-Madison, USA, 1997.

» Department of Economics and Finance, City University of Hong Kong, 1997.

* The School of Economics and Finance and The Economic and Financial
Research Unit, Curtin University of Technology, Australia, 1999.

» The Association for Financial Engineering (Singapore) and Centre of
Financial Engineering, 1999, 2001, 2002.

* Department of Mathematics, The Chinese University of Hong Kong, 2000.

= Department of Finance and Decision Sciences, Hong Kong Baptist University,
2001, 2002.

* Faculty of Commerce and Business Administration, The University of British
Columbia, Canada, 2001.

* Department of Economics, The Chinese University of Hong Kong, 2001, 2002,
2004, 2007.

= APROS 2001 International Congress, Organization Theory in Transition:
Transitional Societies; Transitional Theories, 3 - 5 Dec 2001.

= Department of Economics, University of Melbourne, 2002.

* Joint Workshop from NUS and Peking & Tsinghua Universities, Feb 2004.

= East Asian Institute, Singapore in April 2004.

* The Technical Analysts Society of Singapore, Singapore, 28 April 2004.

» International Conference on Business, Banking and Finance, 27-29 April 2004,
in Spain.

= The 6th International Chinese Statistical Association Conference, 23 July
2004 in Singapore, Chair a session.

= Department of Finance and Decision Sciences, Hong Kong Baptist University,
Hong Kong in January 2005.

= Department of Economics, Monash University, Australia, 9 March and 9 May
2005.
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Department of Finance and Accounting, Monash University, Australia, 8
April 2005.

Department of Econometrics and Business Statistics, Monash University,
Australia, 29 April 2005.

The School of Banking and Finance at the University of Technology Sydney,
13 May 2005.

Department of Economics, The University of Western Australia, May 26,
2005.

Department of Economics, Curtin University of Technology, Australia, May
27, 2005.

Department of Mathematics and Statistics and Department of Operational
Research, University of Melbourne, June 1, 2005.

School of Mathematics and Statistics, North-East Normal University, China
on July 28, 2005.

Applied Mathematics Department of The Hong Kong Polytechnic University,
on June 2, 2006.

Department of Statistics, Tsinghua University, June 8, 2007.

Department of Economics, The Chinese University of Hong Kong, June 15,
2007.

Department of Applied Economics at National Chung Hsing University,
Taichung, Taiwan, July 16, 2007.

Department of Statistics and Graduate Institute of Statistics & Actuarial
Science, Feng Chia University, July 17, 2007.

Department of Economics, Seoul National University, on June 26, 2008.
Division of Economics Seminars, Nanyang Technological University on 14
August 2009.

Dresden University of Technology in June 2010

Business School, Chiang Mai University, Thailand, 2011, 2012, 2014
University of South Australia, Australia, July 2011

Universitdt Augsburg, Germany, July 2013

Xi'an Jiaotong University, October 2013, September 2015.

National Chung Hsing University, Taiwan, March 2016

Asia University, Taiwan, March 2016

Department of Economics, Lingnan University, Hong Kong, September 2016
University of Cambridge, September 15, 2016.

Research Institute for Business, Hang Seng University of Hong Kong,
February 2017.

Business School, Feng Chia University, February 17, 2017.

College of Finance, Feng Chia University, June 12, 2017.

20185E 11T A 1TH RS &5t &

Research Institute for Business, Hang Seng University of Hong Kong, July
2018, November 2018.

International Conference on Scientific Computing, December 5-8, 2018.
Nguyen Quang Binh for inviting me to give a talk at the JABES Seminar Talks
2022 on “Is Bitcoin a better portfolio diversifier than gold? A copula and
sectoral analysis for China” on July 2, 2022
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R 7 R B = S ol i FL204% invite me to select the best papers in 2022
P, A B EA 4 B PRI S SR AHTIERS &) and chair a section there on July 2,
2022.

Professor Aman Agarwal, Professor of Finance, Dean & Director, invites us
to be Keynote Speaker to present our paper entitled "Central Moments,
Stochastic Dominance, Moment Rule, and Diversification with an Application”
at the IIF-IRCAS 2023 Conference on May 20-21, 2023

https://www.iif.edu/Seminar%20and%20conference/l1F%20Research%20Co
nference.pdf

Faculty Economics and Business, Universitas Muhammadiyah Yogyakarta
invites me to give a talk on " How to get papers published in reputable
journals?" on August 9, 2023

4.1 have the following SSRN’s top 10 downloaded papers:

Our paper "Does the US IT Stock Market Dominate Other IT Stock Markets:
Evidence from Multivariate GARCH Model" was listed on SSRN's Top Ten
download list in Jan-Feb 2007.

Our paper entitled "Does International Diversification and Home Bias are
Substitute?" was listed on SSRN's Top Ten download list in May-September
2007.

Our paper entitled “The Impact of Option Strategies in Financial Portfolios
Performance: Mean-Variance and Stochastic Dominance Approaches” was
listed on SSRN's Top Ten download list in June-October 2007.

Our paper entitled “Gains from Diversification: A Majorization And Stochastic
Dominance Approach” was listed on SSRN's top 10 papers for the Journal of
SM: Analytical and the top 10 papers for the Journal of Stochastic Models, and
it is listed in the top 10 papers for MRN Operations Research Network and the
top 10 papers for OPER Subject Matter Journals from June 6, 2008 to August
5, 2008.

Our paper entitled "Financial Astrology: Mapping the Presidential Election
Cycle in US Stock Markets" was listed on SSRN's Top Ten download list for
TPE: Other Political Institutions: The President & Executives (Topic) from
January 2, 2008 to February 27, 2009, and listed on SSRN's Top Ten download
list for Behavioral & Experimental Finance (Editor's Choice) eJournal, ERPN:
Societies (Topic), PSN: Other Political Economy: Comparative Political
Economy (Topic) and Political Institutions: Parties, Interest Groups & Other
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Political Organizations eJournal in December 2010.

Our paper entitled “Gains from Diversification: A Majorization and Stochastic
Dominance Approach” was listed on SSRN's top 10 papers for the Journal of
SM: from October 3, 2008 to December 2, 2008, and listed on SSRN's Top Ten
download list for OPER: Analytical (Topic) and Stochastic Models eJournal in
December 2010.

Dean Songsak Sriboonchitta, from Chiang Mai University invited me to
present a paper at the Second Conference of the Econometric Society of
Thailand held on 5-6 Jan, 2009.

Teach the course “World Stock Markets, Anomalies and Behavioral Finance”
at the MBA program in the Aarhus School of Business, Aarhus Universitet,
Denmark, Summer 2009.

Our paper entitled “An Improvement of the Sharpe-Ratio Test on Small
Samples -- Mean-Variance Ratio Test” was listed on SSRN's Top Ten
download list for ESMST: Statistical Decision Theory; Operations Research in
April 2009 and in December 2010.

Our paper entitled, "A Trinomial Test for Paired Data When There are Many
Ties" was listed on SSRN's Top Ten download list for ERN: Hypothesis
Testing (Topic) and ERN: Nonparametric Methods (Topic) in August 2009 and
in December 2010.

Our paper entitled, "Multivariate Linear and Non-Linear Causality Tests" was
listed on SSRN's Top Ten download list for ERN: Time-Series Models
(Multiple) (Topic) and ERN: Time-Series Models (Single) (Topic) in August
2009 and in December 2010.

Our paper entitled, "Market Efficiency of Oil Spot and Futures: A Mean-
Variance and Stochastic Dominance Approach", was listed on SSRN's Top Ten
download list for ERN: Econometric Modeling in Agriculture & Natural
Resource Economics (Topic) in January 2010 and in December 2010.

Our paper "A Markov Chain Quasi-Monte Carlo Method for Bayesian
Estimation of Stochastic Volatility Model", was listed on SSRN's Top Ten
download list for ERN: Bayesian Analysis (Topic) in February 2010.

Our paper "Financial Astrology: Mapping the Presidential Election Cycle in
US Stock Markets", was listed on SSRN's Top Ten download list for ERPN:
Political Systems (Topic) in February 2010, June 2025

Our paper "A Markov Chain Quasi-Monte Carlo Method for Bayesian
Estimation of Stochastic Volatility Model", was listed on SSRN's Top Ten
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download list for ERN: Bayesian Analysis (Topic) in March 2010.

Our paper "Estimation of Cost of Capital and its Reliability", was listed on
SSRN's Top Ten download list for ERN: Collecting, Estimating, & Organizing
Microeconomic Data (Topic) and Econometrics: Data Collection & Data
Estimation Methodology in March 2010 and in December 2010.

Our paper "Market Efficiency of Oil Spot and Futures: A Mean-Variance and
Stochastic Dominance Approach", was listed on SSRN's Top Ten download
list for Econometrics eJournals in March 2010.

Our paper "Mean-Variance Ratio Test, a Complement of Coefficients of
Variation Test and Sharpe Ratio Test", was listed on SSRN's Top Ten
download list for ERN: Computational Techniques (Topic) in March 2010.

Our paper "Linearity and Stationarity of G7 Government Bond Returns", was
listed on SSRN's Top Ten download list for ERN: Forecasting & Simulation
(Monetary) (Topic) in March 2010 and in December 2010, listed on SSRN's
Top Ten download list for ERN: Econometric Modeling in Macroeconomics
(Topic) in March 2010, and listed on SSRN's Top Ten download list for
Macroeconomics: Monetary & Fiscal Policies eJournal in October 2010.

Our paper "Stochastic Dominance Relationships Between Spot and Futures
Markets: International Evidences on Market Efficiency", was listed on SSRN's
Top Ten download list for ERN: Financial Markets (Topic) in April 2010.

Our paper "Gruss-Type Bounds for the Covariance of Transformed Random
Variables", was listed on SSRN's Top Ten download list for ERN: Estimation
(Topic) and ERN: Model Construction & Estimation (Topic) in April 2010.

Our paper “A New Pseudo Bayesian Model with implications to Financial
Anomalies and investors’ behaviors”, was listed on SSRN's Top Ten download
list for ERN: Bayesian Analysis (Topic) in May 2010.

Our paper “Multivariate Causality Tests with Simulation and Application” was
listed on SSRN's Top Ten download list for ERN: Simulation Methods (Topic),
ERN: Time-Series Models (Multiple) (Topic) and Econometrics: Multiple
Equation Models eJournal in June 2010.

Our paper "New Evidence on the Relation between Return Volatility and
Trading Volume", was listed on SSRN's Top Ten download list for ERN:
Model Construction & Estimation (Topic) and ERN: Other Econometrics:
Applied Econometrics & Modeling (Topic).

Our paper “Prospect Theory, Indifference Curves, and Hedging Risks”, was
listed on SSRN's Top Ten download list for ERN: Behavioral Economics
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(Topic) in July 2010.

Our paper "Robust Estimation and Forecasting of the Capital Asset Pricing
Model” was listed on SSRN's Top Ten download list for ERN: Other
Econometrics: Applied Econometrics & Modeling (Topic) in August 2010.

Our paper "Multivariate Stochastic Dominance for Risk Averters and Risk
Seekers", was listed on SSRN's Top Ten download list for ERN: Dynamic
Stochastic General Equilibrium Models (Topic), ERN: Other Econometrics:
Multiple Equation Models (Topic), Econometrics: Multiple Equation Models
eJournal and Microeconomics: General Equilibrium & Disequilibrium Models
eJournal in September 2010 and in December 2010.

Our paper "New Evidence on the Relation between Return Volatility and
Trading Volume", was listed on SSRN's Top Ten download list for Capital
Markets: Market Microstructure eJournal in September 2010.

Our paper "Portfolio Management during Epidemics: The Case of SARS in
China", was listed on SSRN's Top Ten download for Chinese Studies eJournal,
EAS Subject Matter eJournals and HRN East Asian Studies Research Network
in September 2010, and listed on SSRN's Top Ten download list for PSN:
Health (Topic) in Oct 2010.

Our paper "Multivariate Stochastic Dominance for Risk Averters and Risk
Seekers", was listed on SSRN's Top Ten download list for ERN: Uncertainty
& Risk Modeling (Topic) in Oct 2010.

Our paper "A Gravity Analysis of International Stock Market Linkages", was
listed on SSRN's Top Ten download list for ERN: Econometric Modeling in
International Economics (Topic) in November 2010, and listed on SSRN's Top
Ten download list for Econometrics: Single Equation Models in November
2010, listed on SSRN's Top Ten download list for Econometrics: Single
Equation Models eJournal in Dec 2010.

Our paper "Revisiting Griiss’s Inequality: Covariance Bounds, QDE but not
QD Copulas, and Central Moments", was listed on SSRN's Top Ten download
list for ERN: Other Econometrics: Econometric & Statistical Methods - Special
Topics (Topic) in Nov 2010 and in Dec 2010.

Our paper "Does International Diversification Substitute for Home Bias?", was
listed on SSRN's Top Ten download list for ERN: Optimization Techniques;
Programming Models; Dynamic Analysis (Topic) in Nov 2010.

Our paper "A Gravity Analysis of International Stock Market Linkages", was

listed on SSRN's Top Ten download list for Capital Markets: Market
Microstructure eJournal and International Finance eJournal in Dec 2010.
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Our paper "Revisiting Griiss’s Inequality: Covariance Bounds, QDE but not
QD Copulas, and Central Moments", was listed on SSRN's Top Ten download
list for Philosophy & Methodology of Economics eJournal in Dec 2010.

Our paper "Evolution of Dollar/Euro Exchange Rate Before and After the Birth
of Euro and Policy Implications", was listed on SSRN's Top Ten download list
for Public Economics: Fiscal Policies & Behavior of Economic Agents
eJournal in December 2010.

Our paper "A NEW PSEUDO BAYESIAN MODEL FOR STOCK RETURNS
IN FINANCIAL CRISIS", was listed on SSRN's Top Ten download list for
ERN: Bayesian Analysis in May 2011.

Our paper "PROSPECT PERFORMANCE EVALUATION: MAKING A
CASE FOR A NON-ASYMPTOTIC UMPU TEST", was listed on SSRN's
Top Ten download list for ERN: Computational Techniques (Topic) in January
2012.

Our paper, "AN IMPROVED ESTIMATION TO MAKE MARKOWITZ'S
PORTFOLIO OPTIMIZATION THEORY USERS FRIENDLY AND
ESTIMATION ACCURATE WITH APPLICATION ON THE US STOCK
MARKET INVESTMENT", was listed on SSRN's Top Ten download list for:
ERN: Optimization Techniques; Programming Models; Dynamic Analysis
(Topic) in January 2012.

Our paper, "AN IMPROVED ESTIMATION TO MAKE MARKOWITZ'S
PORTFOLIO OPTIMIZATION THEORY USERS FRIENDLY AND
ESTIMATION ACCURATE WITH APPLICATION ON THE US STOCK
MARKET INVESTMENT", was listed on SSRN's Top Ten download list for:
Econometrics: Mathematical Methods & Programming eJournal in Jan 2012.

Our paper, "AN IMPROVED ESTIMATION TO MAKE MARKOWITZ'S
PORTFOLIO OPTIMIZATION THEORY USERS FRIENDLY AND
ESTIMATION ACCURATE WITH APPLICATION ON THE US STOCK
MARKET INVESTMENT", was listed on SSRN's Top Ten download list for:
ERN: Portfolio Optimization (Topic) in Feb 2012.

Our paper, "PROSPECT PERFORMANCE EVALUATION: MAKING A
CASE FOR A NON-ASYMPTOTIC UMPU TEST", was listed on SSRN's
Top Ten download list for: ERN: Model Construction & Estimation (Topic) in
Feb 2012.

Our paper, "PROSPECT PERFORMANCE EVALUATION: MAKING A
CASE FOR A NON-ASYMPTOTIC UMPU TEST", was listed on SSRN's
Top Ten download list for: Econometrics: Econometric Model Construction,
Estimation & Selection eJournal in March 2012.
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Our paper, "OPTIMAL OUTPUT FOR THE REGRET-AVERSE
COMPETITIVE FIRM UNDER PRICE UNCERTAINTY", was listed on
SSRN's Top Ten download list for: ERN: Firm Behavior & Competition and
ERN: Other Microeconomics: Production, Market Structure & Pricing in
March 2012.

Our paper, "OPTIMAL OUTPUT FOR THE REGRET-AVERSE
COMPETITIVE FIRM UNDER PRICEUNCERTAINTY", was listed on
SSRN's Top Ten download list for: ERN: Uncertainty & Risk Modeling in
April 2012.

Our paper, "OPTIMAL OUTPUT FOR THE REGRET-AVERSE
COMPETITIVE FIRM UNDER PRICE UNCERTAINTY", was listed on
SSRN's Top Ten download list for: ERN: Other Microeconomics: Production,
Market Structure & Pricing in April and May 2012.

Our paper, "A NEW PSEUDO-BAYESIAN MODEL FOR INVESTORS'
BEHAVIORS IN FINANCIAL CRISES", was listed on SSRN's Top Ten
download list for: Accounting Theory - Analytical Models eJournal, ERN:
Bayesian Analysis (Topic), ERN: Behavioral Finance (Microeconomics)
(Topic) and ERN: Model Construction & Estimation (Topic) in July 2012.

Our paper, "A NEW PSEUDO-BAYESIAN MODEL FOR INVESTORS'
BEHAVIORS IN FINANCIAL CRISES", was listed on SSRN's Top Ten
download list for: Accounting Theory - Analytical Models eJournal in July
2012.

Our paper, "A GENERAL OPTIMAL INVESTMENT MODEL IN THE
PRESENCE OF BACKGROUND RISK", was listed on SSRN's Top Ten
download list for: ERN: Other Microeconomics: Intertemporal Consumer
Choice & Savings (Topic) in August 2012.

Our paper, "A GENERAL OPTIMAL INVESTMENT MODEL IN THE
PRESENCE OF BACKGROUND RISK", was listed on SSRN's Top Ten
download list for: Microeconomics: Intertemporal Consumer Choice &
Savings eJournal in September 2012.

Our paper, "PROFITEERING FROM BUBBLES: A STUDY OF THE ASIAN
FINANCIAL CRISIS, DOT-COM BUBBLE, AND SUB-PRIME CRISIS",
was listed on SSRN's Top Ten download list for: ERN: Speculation (Topic),
ERN: Speculation (Topic), Econometric Modeling: International Financial
Markets - Volatility & Financial Crises eJournal, Econometric Modeling:
International Financial Markets - Volatility & Financial Crises eJournal,
Econometric Modeling: International Financial Markets eJournals and
Econometric Modeling: International Financial Markets eJournals in October
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2012.

Our paper, "PROFITEERING FROM BUBBLES: A STUDY OF THE ASIAN
FINANCIAL CRISIS, DOT-COM BUBBLE, AND SUB-PRIME CRISIS",
was listed on SSRN's Top Ten download list for: ERN: Speculation (Topic) in
February 2013.

Our paper, "MOMENT CONDITIONS FOR ALMOST STOCHASTIC
DOMINANCE", was listed on SSRN's Top Ten download list for: ERN: Other
Econometrics: Mathematical Methods & Programming (Topic), ERN:
Statistical Decision Theory; Operations Research (Topic) and Operations
Research eJournal in December 2013.

Our paper "Stochastic Dominance Analysis of iShares” is one of the most cited
papers in European Journal of Finance in 2013.

Our paper, "MOMENT CONDITIONS FOR ALMOST STOCHASTIC
DOMINANCE", was listed on SSRN's Top Ten download list for:
Econometrics: Econometric & Statistical Methods - Special Topics eJournal in
Jan 2014.

Our paper, "AUTOMATED GOLD TRADING WITH MT4", was listed on
SSRN's Top Ten download list for: ERN: Other Econometric Modeling:
Commodity Markets (Topic) and Econometric Modeling: Commodity Markets
eJournal in July 2014.
http://papers.ssrn.com/sol3/papers.cfm?abstract_1d=2457098

Our paper, "AUTOMATED TRADING WITH GENETIC-ALGORITHM
NEURAL-NETWORK RISK CYBERNETICS: AN APPLICATION ON FX
MARKETS", was listed on SSRN's Top Ten download list for: ERN: Neural
Networks & Related Topics (Topic) in September 2014.
http://papers.ssrn.com/sol3/papers.cfm?abstract 1d=1687763

Our paper, "FINANCIAL ASTROLOGY: MAPPING THE PRESIDENTIAL
ELECTION CYCLE IN US STOCK MARKETS", was listed on SSRN's Top
Ten download list for: Political Institutions: The President & Executives
eJournal on 18 October 2014.

http://papers.ssrn.com/sol3/topten/topTenResults.cfm?groupingld=999189&n

etorjrnl=jrnl

Our paper, "A NOTE ON ALMOST STOCHASTIC DOMINANCE AND
GENERALIZED ALMOST STOCHASTIC DOMINANCE", was listed on
SSRN's Top Ten download list for: ERN: Other Econometrics: Mathematical
Methods & Programming (Topic) in December 2014.
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=2494717
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Our paper, "TESTS FOR RICHNESS AND POORNESS: A STOCHASTIC
DOMINANCE ANALYSIS OF INCOME DISTRIBUTIONS", was listed on
SSRN's Recent Top Ten download list for: ERN: Equity, Justice, Inequality, &
Other Normative Criteria & Measurement (Topic) in June 2015.

Our paper, "TESTS FOR RICHNESS AND POORNESS: A STOCHASTIC
DOMINANCE ANALYSIS OF INCOME DISTRIBUTIONS", was listed on
SSRN's Top Ten download list for: ERN: Poverty & Inequality (Topic) and
ERN: Wealth, Income, & Wage Distribution (Topic) on June and July 2015.

Our paper, "ANALYZING THE HONG KONG STOCK MARKET
STRUCTURE: A COMPLEX NETWORK APPROACH", was listed on
SSRN's Top Ten download list for: IO: Empirical Studies of Firms & Markets
eJournal in July 2015.

Our paper, "ANALYZING THE HONG KONG STOCK MARKET
STRUCTURE: A COMPLEX NETWORK APPROACH", was listed on
SSRN's Top Ten download list for: Organizations & Markets: Formal &
Informal Structures eJournal in September 2015.

http://papers.ssrn.com/sol3/topten/topTenResults.cfm?groupingld=2543967&
netorjrnl=jrnl

Our paper “GARCH and Volume Effects in the Australian Stock Markets” was
listed in the list of the most read papers by Annals of Financial Economics in
2015.

Our paper "A NEW PRINCIPAL-COMPONENT APPROACH TO
MEASURE THE INVESTOR SENTIMENT", was listed on SSRN's Top Ten
download list for: Econometric Modeling: International Financial Markets -
Emerging Markets eJournal in Aug 2015.

Our paper “An Improved Estimation to Make Markowitz's Portfolio
Optimization Theory Users Friendly and Estimation Accurate with Application
on the US Stock Market Investment” reached 300 views by September 2015
under Researchgate.net

Our paper, "A NOTE ON STOCHASTIC DOMINANCE AND THE OMEGA
RATIO", was listed on SSRN's Top Ten download list for: ERN: Other
Econometrics: Econometric & Statistical Methods - Special Topics (Topic) in
October 2016.

ERN: Other Econometrics: Econometric & Statistical Methods - Special
Topics (Topic) Top Ten.

Our paper, "MEAN-VARIANCE AND STOCHASTIC DOMINANCE
ANALYSIS OF GLOBAL EXCHANGE-TRADED FUNDS", was listed on
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SSRN's Top Ten download list for: PSN: Global Markets (Topic) in June 2016.

Our paper, "WHY INVESTORS BUY INSURANCE AND TRY THEIR
LUCK WITH LOTTERIES AS WELL?", was listed on SSRN's Top Ten
download list for: ERN: Experimental Individual Decision Making (Topic) in
17 June 2017.

Our paper, "COMPARISON THE PRODUCTION BEHAVIORS OF
REGRET-AVERSE AND PURELY RISK-AVERSE FIRMS", was recently
listed on SSRN's Top Ten download list for: ERN: Firm Behavior (IO:
Empirical) (Topic) in November 2017.

our paper, "SPECIFICATION TESTING OF PRODUCTION IN A
STOCHASTIC FRONTIER MODEL", was recently listed on SSRN's Top Ten
download list for: Macroeconomics: Production & Investment eJournal in
November 2017.

Our paper, "SPECIFICATION TESTING OF PRODUCTION IN A
STOCHASTIC FRONTIER MODEL", was recently listed on SSRN's Top Ten
download list for: Econometrics: Econometric & Statistical Methods - General
eJournal in December 2017.

Our paper, "MEAN-VARIANCE, MEAN-VAR, MEAN-CVAR MODELS
FOR PORTFOLIO SELECTION WITH BACKGROUND RISK", was
recently listed on SSRN's Top Ten download list for: ERN: Other Econometric
Modeling: Capital Markets - Risk (Topic) in January 2018.

Our paper, "MANAGEMENT INFORMATION, DECISION SCIENCES,
AND FINANCIAL ECONOMICS: A CONNECTION", was recently listed on
SSRN's Top Ten download list for: ERN: Knowledge Management &
Innovation (Topic) in Februray 2018.

Our paper, "MANAGEMENT INFORMATION, DECISION SCIENCES,
AND FINANCIAL ECONOMICS: A CONNECTION", was recently listed on
SSRN's Top Ten download list for: ERN: Collecting, Estimating, & Organizing
Microeconomic Data (Topic), ERN: Discrete Regression & Qualitative Choice
Models (Single) (Topic), ERN: Panel Data Models (Multiple) (Topic) and
Econometrics: Data Collection & Data Estimation Methodology eJournal in
Februray 2018.

Our paper, "MANAGEMENT INFORMATION, DECISION SCIENCES,
AND FINANCIAL ECONOMICS: A CONNECTION", was recently listed on
SSRN's Top Ten download list for: Econometrics: Single Equation Models
eJournal in February 2018.

Our paper, "MANAGEMENT INFORMATION, DECISION SCIENCES,
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AND FINANCIAL ECONOMICS: A CONNECTION", was recently listed on
SSRN's Top Ten download list for: ERN: Knowledge Management &
Innovation (Topic) in February 2018.

Our paper, "MANAGEMENT INFORMATION, DECISION SCIENCES,
AND FINANCIAL ECONOMICS: A CONNECTION", was recently listed on
SSRN's Top Ten download list for: Econometrics: Multiple Equation Models
eJournal in February 2018.

Our paper, "REPURCHASE INTENTION OF KOREAN BEAUTY
PRODUCTS AMONG TAIWANESE CONSUMERS", was recently listed on
SSRN's Top Ten download list for: ERN: Consumption, Preferences, &
Savings (Topic), ERN: Consumption; Saving (Consumption) (Topic), Global
Business Issues eJournal, INTL Subject Matter eJournals, INTL: Economic &
Financial Issues (Topic), International Environment of Global Business
eJournals, MRN International Business & Management Network and

Microeconomics: Intertemporal Consumer Choice & Savings eJournal in
February 2018.

Our paper, "REPURCHASE INTENTION OF KOREAN BEAUTY
PRODUCTS AMONG TAIWANESE CONSUMERS", was recently listed on
SSRN's Top Ten download list for: Macroeconomics: Consumption, Saving,
& Wealth eJournal in February 2018.

Our paper, "BIG DATA, COMPUTATIONAL SCIENCE, ECONOMICS,
FINANCE, MARKETING, MANAGEMENT, AND PSYCHOLOGY:
CONNECTIONS", was recently listed on SSRN's Top Ten download list for:
Econometrics: Multiple Equation Models eJournal in March 2018.

Our paper, "BIG DATA, COMPUTATIONAL SCIENCE, ECONOMICS,
FINANCE, MARKETING, MANAGEMENT, AND PSYCHOLOGY:
CONNECTIONS", was recently listed on SSRN's Top Ten download list for:
Econometrics: Econometric & Statistical Methods - General eJournal in March
2018.

Our paper, "MANAGEMENT INFORMATION, DECISION SCIENCES,
AND FINANCIAL ECONOMICS: A CONNECTION", was recently listed on
SSRN's Top Ten download list for: Organizations & Markets: Policies &
Processes eJournal in March 2018.

Our paper, "DECISION SCIENCES, ECONOMICS, FINANCE, BUSINESS,
COMPUTING, AND BIG DATA: CONNECTIONS", was recently listed on
SSRN's Top Ten download list for: ERN: Estimation (Topic), ERN:
Hypothesis Testing (Topic), ERN: Statistical Decision Theory; Operations
Research (Topic) and Econometrics: Econometric & Statistical Methods -
General eJournal in March 2018.
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= Qur paper, "THE INTEGRATION OF THE CHINESE STOCK MARKETS
FOLLOWING THE SHANGHAI-HONG KONG STOCK CONNECT:
EVIDENCE FROM COINTEGRATION, LINEAR, AND NONLINEAR
CAUSALITY ANALYSIS", was recently listed on SSRN's Top Ten download
list for: ERN: Eurasia (Topic) and ERN: Financial Markets, Saving & Capital
Investment in Developing Economies (Topic) in April 2018.

= Qur paper, "DECISION SCIENCES, ECONOMICS, FINANCE, BUSINESS,
COMPUTING, AND BIG DATA: CONNECTIONS", was recently listed on
SSRN's Top Ten download list for: Econometrics: Econometric & Statistical
Methods - Special Topics eJournal in April 2018.

= our paper, "WHY DID WARRANT MARKETS CLOSE IN CHINA BUT
NOT TAIWAN?", was recently listed on SSRN's Top Ten download list for:
ERN: Asia & Pacific (Emerging Markets) (Topic) and Econometric Modeling:
International Financial Markets - Emerging Markets eJournal.

* our paper, "MODELING DEPENDENCE BETWEEN EUROPEAN
ELECTRICITY MARKETS: A STATIC AND DYNAMIC COPULA-
GARCH APPROACH", was recently listed on SSRN's Top Ten download list
for: EnergyRN: Other Energy Storage (Sub-Topic) in March 2020.

= our paper, "ADOPTING BOTH AHP AND FUZZY AHP TO EVALUATE
OUTSOURCING SERVICE IN THE EAST AND SOUTHEAST ASIA", was
recently listed on SSRN's Top Ten download list for: DecisionSciRN: Analytic
Hierarchy Process (Sub-Topic), see https://ssrn.com/abstract=3103819.

= our paper "NON-STANDARD ERRORS", was recently listed on SSRN's Top
Ten download list for: Capital Markets eJournals, Capital Markets: Market
Efficiency eJournal, Capital Markets: Market Microstructure eJournal, FEN
Subject Matter eJournals and Financial Economics Network in Dec 2021.

= our paper "NON-STANDARD ERRORS" was recently listed on SSRN's Top
Ten download list for All SSRNJournals in Dec 2021.

= our paper "NON-STANDARD ERRORS", was recently listed on SSRN's Top
Ten download list for: PSN: Econometrics, Polimetrics, & Statistics (Topic) in Feb
2022.

= Asof 02 September 2022, our paper "NON-STANDARD ERRORS" has been
downloaded 5,905 times, and was recently listed on SSRN's Top Ten download
list for: ERN: Hypothesis Testing (Topic), see ERN: Hypothesis Testing (Topic)
Top Ten and ERN: Hypothesis Testing (Topic) All Papers.
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= our paper, "THE MEAN-VARIANCE RULE FOR INVESTORS WITH
REVERSE S-SHAPED UTILITY", was recently listed on SSRN's Top Ten
download list for: DecisionSciRN: Psychology & Decision-Making (Topic) and
DecisionSciRN: Risk Attitudes (Sub-Topic) in September 2022.

= our paper, "DOES INTERNAL CORPORATE GOVERNANCE
MECHANISM AFFECT FINANCIAL STABILITY AND RISK-WEIGHTED
CAPITAL OF BANKS? EMPIRICAL EVIDENCE FROM PAKISTAN", was
recently listed on SSRN's Top Ten download list for: ERN: Corporate Governance
(Emerging Markets Economics) (Topic) in July 2023.

= our paper, "DOES INTERNAL CORPORATE GOVERNANCE
MECHANISM AFFECT FINANCIAL STABILITY AND RISK-WEIGHTED
CAPITAL OF BANKS? EMPIRICAL EVIDENCE FROM PAKISTAN", was
recently listed on SSRN's Top Ten download list for: Emerging Markets
Economics: Firm Behavior & Microeconomic Issues eJournal in July 2023.

= our paper, "IMPLICATIONS OF CORPORATE SOCIAL RESPONSIBILITY
ON FINANCIAL AND NON-FINANCIAL PERFORMANCE OF BANKING
SECTOR: A MODERATED AND MEDIATED MECHANISM", was recently
listed on SSRN's Top Ten download list for: CGN: Corporate Social
Responsibility/Corporate Citizenship (Topic) and Corporate Governance: Social
Responsibility & Social Impact eJournal in Nov 2023.

= our paper, "WOMEN ON BOARDS IN TAIWAN ENHANCING
PROFITABILITY THROUGH FEMALE INDEPENDENT DIRECTORS",
was recently listed on SSRN's Top Ten download list for: CGN: Board
Decision-Making (Topic) in Nov 2023.

= our paper, "IMPLICATIONS OF CORPORATE SOCIAL
RESPONSIBILITY ON FINANCIAL AND NON-FINANCIAL
PERFORMANCE OF BANKING SECTOR: A MODERATED AND
MEDIATED MECHANISM", was recently listed on SSRN's Top Ten
download list for; ERN: Corporate Governance (Emerging Markets
Economics) (Topic) and Emerging Markets Economics: Firm Behavior &
Microeconomic Issues edournal in Dec 2023.

= our paper, "A COMPARATIVE STATISTICAL STUDY ON SOCIAL
MEDIA USAGE AND ITS IMPACT ON THE MENTAL WELL-BEING OF
YOUNG EMPLOYEES", was listed on SSRN's Top Downloads list on Oct
2025 for: Female Leadership Challenges eJournal.

5.1 have the following most cited/published papers:

= 1st most published author in SSRN Electronic Journal (2010) [with 7 articles
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having 10 citations]
https://exaly.com/journal/12369/ssrn-electronic-journal/top-
authors/citations/2010

= the 1st most cited paper in Economic Theory (2008)
https://exaly.com/journal/17837/economic-theory/top-authors/articles/2008

= 1st most cited paper in Contemporary Accounting Research (1990) [with 48
citations of an article]
https://exaly.com/journal/19849/contemporary-accounting-research/top-
authors/most-cited/1990

= 1st most cited author in European Journal of Finance (2007) [with 102
citations of 1 articles]
https://exaly.com/journal/22114/european-journal-of-finance/top-
authors/articles/2007

= 1st most cited paper in Singapore Economic Review (2006) [with 30 citations
of an article]

https://exaly.com/journal/22419/singapore-economic-review/top-
authors/most-cited/2006

= 1st most cited author in RAIRO - Operations Research (1999) [with 101
citations of 1 articles]
https://exaly.com/journal/22637/rairo--operations-research/top-
authors/articles/1999

= 1st most cited paper in Studies in Nonlinear Dynamics and Econometrics
(2018) [with 27 citations of an article]
https://exaly.com/journal/25893/studies-in-nonlinear-dynamics-and-
econometrics/top-authors/most-cited/2018

= 1st most cited author in Journal of Financial Markets (2005) [with 167
citations of 1 articles]
https://exaly.com/journal/27328/journal-of-financial-markets/top-
authors/articles/2005

= 1st most cited paper in Risk Management (2018) [with 41 citations of an
article]

https://exaly.com/journal/27894/risk-management/top-authors/most-

cited/2018

= 1st most published author in Risk Management (lifetime) [with 6 articles
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having 168 citations]

https://exaly.com/journal/27894/risk-management/top-
authors/citations/lifetime

= 1st most cited author in Risk Management (lifetime) [with 168 citations of 6
articles]
https://exaly.com/journal/27894/risk-management/top-authors/articles/lifetime

= 1st most cited author in Annals of Financial Economics (lifetime) [with 149
citations of 14 articles]

https://exaly.com/journal/33829/annals-of-financial-economics/top-
authors/articles/lifetime

= 1st most cited paper in Risk and Decision Analysis (2009) [with 45 citations of
an article]

https://exaly.com/journal/34803/risk-and-decision-analysis/top-authors/most-

cited/2009

= 1st most cited paper in Risk and Decision Analysis (lifetime) [with 55 citations
of an article]
https://exaly.com/journal/34803/risk-and-decision-analysis/top-authors/most-
cited/lifetime

= 1st most cited paper in Journal of Applied Mathematics and Decision Sciences (2000)
[with 37 citations of an article]

https://exaly.com/journal/51895/journal-of-applied-mathematics-and-decision-
sciences/top-authors/most-cited/2000

https://exaly.com/journal/51895/journal-of-applied-mathematics-and-decision-
sciences/top-authors/most-cited/2004

= 1st most cited paper in Journal of Applied Mathematics and Decision Sciences (2004)
[with 53 citations of an article]

https://exaly.com/journal/51895/journal-of-applied-mathematics-and-decision-
sciences/top-authors/most-cited/2004

= 1st most cited paper in Journal of Applied Mathematics and Decision Sciences (2006)
[with 53 citations of an article]
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1st most cited author in Journal of Applied Mathematics and Decision Sciences
(lifetime) [with 143 citations of 4 articles]

https://exaly.com/journal/51895/journal-of-applied-mathematics-and-decision-
sciences/top-authors/most-cited/2006

1st most cited paper in Advanced in Quantitative Analysis of Finance and Accounting
(2006) [with 26 citations of an article]

https://exaly.com/journal/88037/advanced-in-quantitative-analysis-of-finance-
and-accounting/top-authors/most-cited/2006

1st most cited paper in Advanced in Quantitative Analysis of Finance and Accounting
(lifetime) [with 26 citations of an article]

https://exaly.com/journal/88037/advanced-in-quantitative-analysis-of-finance-
and-accounting/top-authors/most-cited/lifetime

2nd most cited author in Applied Financial Economics (2003) [with 152 citations of 1
articles]

https://exaly.com/journal/17805/applied-financial-economics/top-
authors/articles/2003

2nd most cited author in Journal of Time Series Analysis (2000) [with 114 citations
of 1 articles]

https://exaly.com/journal/19315/journal-of-time-series-analysis/top-
authors/articles/2000

2nd most cited paper in Engineering Economist (1996) [with 36 citations of an article]

https://exaly.com/journal/19325/engineering-economist/top-authors/most-

cited/1996

2nd most cited paper in Risk Management (2017) [with 37 citations of an article]

https://exaly.com/journal/27894/risk-management/top-authors/most-cited/2017

2nd most cited paper in Risk Management (2019) [with 62 citations of an article]

https://exaly.com/journal/27894/risk-management/top-authors/most-
cited/2019
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2nd most cited paper in Annals of Financial Economics (2021) [with 43 citations of
an article]

https://exaly.com/journal/33829/annals-of-financial-economics/top-
authors/most-cited/2021

3rd most cited paper in Communications in Statistics - Theory and Methods (1999)
[with 78 citations of an article]

https://exaly.com/journal/13216/communications-in-statistics--theory-and-
methods/top-authors/most-cited/1999

3rd most cited paper in Transport Policy (1996) [with 36 citations of an article]

https://exaly.com/journal/18264/transport-policy/top-authors/most-cited/1996

3rd most cited author in Mathematical Finance (2009) [with 168 citations of 1
articles]

https://exaly.com/journal/23678/mathematical-finance/top-authors/articles/2009

3rd most cited paper in Journal of International Consumer Marketing (2012) [with
24 citations of an article]

https://exaly.com/journal/24360/journal-of-international-consumer-
marketing/top-authors/most-cited/2012

3rd most cited paper in Studies in Economics and Finance (2016) [with 26 citations
of an article]

https://exaly.com/journal/26023/studies-in-economics-and-finance/top-
authors/most-cited/2016

3rd most cited paper in Journal of Risk and Financial Management (2014) [with 34
citations of an article]

3rd most published author in Journal of Risk and Financial Management (lifetime)
[with 14 articles having 245 citations]

3rd most cited paper in Journal of Risk (2008) [with 83 citations of an article]

3rd most cited paper in Multinational Finance Journal (2001) [with 40 citations of an
article]
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4th most cited paper in Mathematics and Computers in Simulation (2010) [with 84
citations of an article]

4th most cited paper in Communications in Statistics Part B: Simulation and
Computation (1998) [with 27 citations of an article]

4th most cited author in Current Issues in Tourism (2017) [with 168 citations of 1
articles]

4th most cited paper in Current Issues in Tourism (2017) [with 168 citations of an
article]

4th most cited paper in Pacific-Basin Finance Journal (2008) [with 128 citations of an
article]

4th most cited paper in Asian Journal of Social Psychology (2003) [with 61 citations
of an article]

4th most cited paper in Journal of Applied Mathematics and Decision Sciences
(lifetime) [with 143 citations of an article]

5th most cited paper in Journal of Asian Economics (2015) [with 31 citations of an
article]

5th most cited author in Pacific-Basin Finance Journal (2008) [with 128 citations of 1
articles]

5th most cited paper in RAIRO - Operations Research (2016) [with 51 citations of an
article]

5th most cited paper in RAIRO - Operations Research (lifetime) [with 152 citations of
an article]

5th most cited paper in Journal of Behavioral Finance (2012) [with 39 citations of an
article]

5th most cited paper in Journal of Financial Econometrics (2012) [with 44 citations
of an article]

5th most published author in Economies (lifetime) [with 6 articles having 96 citations]

5th most cited paper in Annals of Financial Economics (2022) [with 34 citations of an
article]
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6th most cited author in Economics Letters (1999) [with 105 citations of 1 articles]
6th most cited paper in Economics Letters (1999) [with 105 citations of an article]
6th most cited paper in Global Finance Journal (2008) [with 23 citations of an article]

6th most cited paper in Journal of Multinational Financial Management (2007) [with
78 citations of an article]

7th most cited paper in Statistics and Probability Letters (2005) [with 47 citations of
an article]

7th most cited paper in Applied Financial Economics (2013) [with 25 citations of an
article]

7th most cited paper in Journal of Business and Economic Statistics (1990) [with 68
citations of an article]

7th most cited paper in Journal of Forecasting (2010) [with 51 citations of an article]

7th most cited paper in Journal of Multinational Financial Management (2008) [with
38 citations of an article]

8th most cited paper in Statistics and Probability Letters (2011) [with 76 citations of
an article]

8th most cited paper in Applied Financial Economics (2011) [with 25 citations of an
article]

8th most cited author in Applied Financial Economics (lifetime) [with 212 citations
of 4 articles]

8th most cited paper in Journal of International Financial Markets, Institutions and
Money (2008) [with 64 citations of an article]

8th most cited paper in Journal of Theoretical and Applied Electronic Commerce
Research (2022) [with 59 citations of an article]

9th most cited paper in Urban Studies (1997) [with 59 citations of an article]

9th most cited author in RAIRO - Operations Research (lifetime) [with 152 citations
of 2 articles]

10th most cited paper in Multinational Finance Journal (lifetime) [with 40 citations
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of an article]

11th most published author in SSRN Electronic Journal (lifetime) [with 21 articles
having 48 citations]

11th most cited paper in Journal of Risk (lifetime) [with 83 citations of an article]

12th most published author in Sustainability (2018) [with 7 articles having 264
citations]

12th most cited paper in Quantitative Finance (2015) [with 63 citations of an article]

12th most cited paper in Review of Quantitative Finance and Accounting (2013)
[with 26 citations of an article]

12th most cited paper in Annals of Financial Economics (lifetime) [with 149 citations
of an article]

13th most cited paper in Journal of Empirical Finance (2012) [with 57 citations of an
article]

13th most cited paper in Eurasian Business Review (2018) [with 30 citations of an
article]

14th most cited paper in Applied Financial Economics (lifetime) [with 212 citations
of an article]

14th most cited paper in Economies (2017) [with 36 citations of an article]

15th most cited paper in Journal of Economic Behavior and Organization (2008)
[with 91 citations of an article]

15th most cited paper in Quantitative Finance (2004) [with 55 citations of an article]
15th most cited author in Journal of Risk and Financial Management (lifetime) [with
245 citations of 14 articles]

16th most cited paper in Economics Letters (2006) [with 78 citations of an article]

16th most cited paper in Mathematics and Computers in Simulation (2009) [with 45
citations of an article]

16th most cited paper in Accounting and Finance (2014) [with 34 citations of an
article]
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17th most cited paper in Risk Management (lifetime) [with 168 citations of an article]

18th most cited paper in Mathematics and Computers in Simulation (2008) [with 66
citations of an article]

18th most cited paper in Economic Theory (lifetime) [with 133 citations of an article]

18th most cited paper in Studies in Nonlinear Dynamics and Econometrics (lifetime)
[with 27 citations of an article]

18th most cited paper in Journal of Risk and Financial Management (2020) [with 92
citations of an article]

19th most cited paper in North American Journal of Economics and Finance (2017)
[with 30 citations of an article]

19th most cited paper in Journal of Financial Markets (lifetime) [with 167 citations
of an article]
Etc.

https://exaly.com/author/840016/wing-keung-wong/journal-rankings

= our paper “International Diversification Versus Domestic Diversification:
Mean-Variance Portfolio Optimization and Stochastic Dominance Approaches”
is the second most cited paper by Journal of Risk and Financial Management
in 2022/
http://citec.repec.org/s/2017/gamjjrfmx.html

= Qur paper “Extension of stochastic dominance theory to random variables” is
ranked one of the top 5 most cited papers by RAIRO - Operations Research in
2012 and 2013.

=  Qur paper “Extension of stochastic dominance theory to random variables” is
ranked the top 6 most cited paper by RAIRO - Operations Research in 2014
and 2015.
https://journals.cambridge.org/action/displayJournal?jid=ROE

=  Qur paper “Stochastic Dominance and Behavior towards Risk: The Market for
iShares” is ranked the second most cited paper in Annals of Financial
Economics n 2013, 2014, 2015, and 2016 see
http://www.worldscientific.com/worldscinet/afe?null&journal Tabs=read

= Qur paper "Stochastic Dominance Analysis of iShares” is one of the most cited
papers in European Journal of Finance in 2013 and 2014.

http://www.tandfonline.com/action/showMostCited Articles?journalCode=rejf
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= Qur paper “Stochastic Dominance and Omega Ratio: Measures to Examine
Market Efficiency, Arbitrage Opportunity, and Anomaly” is the second most
cited paper in 2019 and 2020 and the fifth most cited paper in 2021 in
Economies.

https://www.mdpi.com/journal/economies/most_cited

= Qur paper “International diversification versus domestic diversification: Mean-
variance portfolio optimization and stochastic dominance approaches.” is one
of the top most cited papers in Journal of Risk and Financial Management

https://www.mdpi.com/journal/jrfm/most cited

= Qur paper “Big Data, Computational Science, Economics, Finance, Marketing,
Management, and Psychology: Connections.” is one of the top most cited
papers in Journal of Risk and Financial Management.

https://www.mdpi.com/journal/jrfm/most cited

=  Qur paper "Determining Distribution for the Quotients of Dependent and
Independent Random Variables by Using Copulas." is one of the top ten most
cited papers in 2020 in Journal of Risk and Financial Management

https://www.mdpi.com/journal/jrfm/most_cited

= Qur paper “A General Optimal Investment Model in the Presence of
Background Risk” is one of the featured articles in Annals of Financial Economics,
see

https://www.worldscientific.com/worldscinet/afe

=  Qur papers “A GENERAL OPTIMAL INVESTMENT MODEL IN THE
PRESENCE OF BACKGROUND RISK”, “ROBUST ESTIMATION AND
FORECASTING OF THE CAPITAL ASSET PRICING MODEL” and
“STOCHASTIC DOMINANCE AND BEHAVIOR TOWARDS RISK: THE
MARKET FOR ISHARES” are three of the top ten most cited papers in 2020
in Annals of Financial Economics

https://www.worldscientific.com/worldscinet/afe?null&journal Tabs=read

* OQOur paper “Risk and Financial Management of COVID-19 in Business,
Economics and Finance” is listed as one of the most cited papers in Journal of
Risk and Financial Management in 2021 and 2022, see
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https://www.mdpi.com/search?q=&journal=jrfmé&sort=article_citedby&page
count=50

Our paper "International Diversification Versus Domestic Diversification:
Mean-Variance Portfolio Optimization and Stochastic Dominance
Approaches" is listed as one of the most cited papers in Journal of Risk and
Financial Management in 2021 and 2022, see

https://www.mdpi.com/search?q=&journal=jrfmé&sort=article_citedby&page
count=50

6.1 have the following most read papers:

Our paper “Stochastic Dominance and Behavior towards Risk: The Market for
iShares” is ranked the second most read paper in Annals of Financial
Economics in 2013, 2014, 2015, and 2016 see
http://www.worldscientific.com/worldscinet/afe?null&journal Tabs=read

Our paper “GARCH and Volume Effects in the Australian Stock Markets” is
listed as one of the most read papers in Annals of Financial Economics in 2016,
and 2017 see
https://www.worldscientific.com/worldscinet/afe?null&journal Tabs=read

7.0ther Information and invitations:

I was invited by Professors Robert Miller and Howard Thompson to conduct
research in both the Graduate School of Business and the Department of
Statistics of University of Wisconsin-Madison in 1996. During this period, I
published three working papers. Of the three papers, two were published in
international journals.

I was invited by Moti Lai Tiku, the Who's Who Intelligence Medal winner to
be Visiting Professor and conduct research at Mathematics and Statistics
Department of McMaster University, Canada in 1997.1 published three
working papers for my research at the McMaster University. All the papers
were published in international journals.

I was invited by Ferguson Professor Chi Kwong Li to conduct research in the
College of William and Mary, USA in 1997. We completed two research

papers which were published in international journals.

In 1999, I was invited by Professor Henry Y Wan, the Louis E Levy Medal
winner from Cornell University to conduct research with him. We have
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completed a paper on financial crisis and presented it at the International
Conference: The Asian Crisis, 11, in Jan 2000. The paper was published in the
WEBSITE http://faculty.washington.edu/karyiu/confer/Sea00/papers/. It was
also translated and summarized by Soon Bong Yoon, Chief Knowledge
Officer at Samsung Economic Research Institute in Seoul, into Korean and
put on the Institute's homepage, http://seriecon.seri21.org. The paper was also
accepted for publication in Japanese Economic Review.

I was invited by Professor William T. Ziemba, Alumni Professor of Financial
Modeling and Stochastic Optimization, Faculty of Commerce and Business
Administration, The University of British Columbia, Canada, to visit the
university in 2001. He also invited me to lecture in his course “World Stock
Markets: Anomalies and Behavioral Finance” and to present a paper in their
faculty.

I was invited by Professors Ella Mae Matsumura and Kam-Wah Tsui from the
Graduate School of Business and the Department of Statistics in the university
of Wisconsin-Madison in 2001 to conduct research.

Professor Hong Eun-Pyo, Head of Production and Sales Indicators Unit,
Organisation for Economic Co-operation and Development (OECD) invited
me to OECD in Paris to work with him to overcome the missing value and the
interpolation problems for their leading indicators in 2002 and invited me to
work on a Business Cycle project in 2004.

I'was invited by Cornell University to attend the conference entitled “Scientific
Conference on International and Development Economics in Honor of Henry
Y. Wan, Jr.” held in September 2003 in honors of Professor Henry Jr Wan and
invited to be a discussant. I was the only academician from Singapore being
invited to honor Professor Wan.

I was invited by Professor Dietrich K. Fausten, Acting Head of Department of
Economics, Monash University, Australia to visit his Department in 2005 and
give lectures on “Hedging and Uncertainty”.

In 2004, Professor Hans NE Bystrom, Department of Economics of Lund
University, Sweden invited me to visit their university, present a paper and
conduct research with him.

Professors Michael McAleer and Jiti Gao, The University of Western Australia
invited me to be a member of the International Program Committee of the
International Conference on Time Series Econometrics, Finance and Risk,
which was held at The University of Western Australia from 29 June to 1 July
2006.

Professor Ercan Balabanhas invited me to serve on the International Executive
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Committee and to co-Chair the Emerging Markets Finance and Economics
Conference in Istanbul on 6-8 September 2006. He also invited me to be
member of the Editorial Board of the journal.

Professor Philip L.H. Yu invited me to deliver an invited talk in the
International Workshop on the Scientific Computing: Models, Algorithms and
Applications to be held during Dec 7-9, 2006 and pay for my trip.

I was invited by Professor Tsorng-Chyi Hwang, Head of the Department of
Applied Economics at National Chung Hsing University, Taichung, Taiwan, to
be an invited speaker to give a talk in the "International Workshop on Finance
and Risk", to be held at National Chung Hsing University from 15-16 July
2007.

I'was invited by Professor Cathy W. S. Chen, Department Head of Department
of Statistics and Graduate Institute of Statistics & Actuarial Science, Feng Chia
University to give a talk at Feng Chia University on 17 July 2007.

I was invited to give a talk at “Financial Data Mining and Modelling” session,
at the 56th meeting of ISI in Lisbon, Portugal, in August 2007.

I was invited to write an endorsement to the third edition of Haim Levy’s book,
Stochastic Dominance in 2015.

I am the most downloaded researcher from Hong Kong Baptist University in
2015 by ResearchGate.

I was invited by both Journal of Health and Medical Economics and Journal of
Informatics and Data Mining to contribute an opinion article in the inaugural
issue in 2015.

I was invited by International Journal of Economics & Management Sciences
to contribute an Editorial/Opinion/Research/Review article in their May 2016
issue.

I was invited by Yan Chen, Daniel Kahneman Collegiate Professor of
Information, University of Michigan to contribute my feedback on the quality
of Wikipedia articles related to utility models & prospect theory in May 2016

I was invited by Yan Chen, Daniel Kahneman Collegiate Professor of
Information, University of Michigan to contribute a write-up on ‘Stochastic
Dominance’ to Wikipedia in June 2016.

I was invited by Professor Oliver Linton to give a talk to a conference on

stochastic dominance theory and applications to be held at trinity college
Cambridge, September 14-16, 2016.
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= [ was invited by Professor Syed Ali Raza to give a talk in the International
Conference in the field of Management Sciences on 20th & 21st May, 2017 in
Pakistan.

* Invited by Dear Professor Ahmed M. Khalid to be a panellist for the panel
session on the 3rd International Conference on Business, Economics and Finance
(ICBEF) in November 2021

= [ was invited by Professor Wen-Yen Hsu, Dean, College of Finance, Feng Chia
University to give a talk on risk measure and stochastic dominance on June 12,
2017

= Invitations by Dean Battulga Sukhee and Professor Munkh-Ulzii Batmunkh,
National University of Mongolia, Mongolia to present our paper entitled Linear
and Nonlinear Growth Determinants: The Case of Mongolia and its Connection
to China at the International Conference - SIRPA FORUM-2021.

= There are some programs have already used our approaches in their work, see,
for example,
https://cran.r-project.org/web/packages/SharpeR/vignettes/SharpeR.pdf

= [ was invited by Professor Sakkarin NONTHAPOT to visit Khon Kaen
University, Thailand, from Jun 28 to July 2, 2025, and give a talk on “How to
get papers published in reputable journals?”

SERVICES AND CONSULTANCY

» Invited to conduct a series of lectures in Business Mathematics and Statistics for
a group of finance and non-finance executives at Monash University and Institute
of Banking and Finance, Singapore. (1995)

= Advisor to Government Parliamentary Committee for Communications on
Improvement to Vehicle Quota System in Singapore (1996)

= Consultant for Project “The Study of Completed Private Developments within
Tree Conservation Areas” of National Parks Board, Singapore (1998)

= Conducted a course on Compilation & Seasonal Adjustment of Time Series for
Statisticians and Statistical Officers upon invitation by Singapore Department of
Statistics (2001)

* Advisor to Junghans Systems Business Development Project Team upon
invitation by EganaGoldpfeil (Holdings) Limited (2001)

» Conducted a 3-day workshop titled “Advances in Time Series Analysis” in Korea
upon invitation by the International Association for Official Statistics and the
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Statistical Institute for Asia and the Pacific, United Nations (2001).

In 2002, I was appointed by the Ministry of Education, Singapore to translate their
circulars of the issue in Finance and Economics.

Appointed by Corporate Advisory Services Limited to develop a cost-effective
structure for public flotation and to enhance efficiency of post IPO fund raising
(2002)

I was appointed as the representative vested with full authority to establish a
research collaboration team with Professor R.D. Terrell, Emeritus Professor and
Professor Jack Penm at the Australian National University since 2002.
Appointed by the Government Department of Statistics to supervise a team to
estimate and forecast the effect of sudden changes in Singapore Economics due
to the Asian Financial Crisis, SARS and other factors (2003)

Conducted a workshop on stock market upon invitation by Singapore
Microcomputer Society (June 2003)

Conducted a workshop on Technical Analysis and Fundamental Analysis in Stock
Market for Investment Professionals upon invitation by The Great Eastern Life
Assurance Co Ltd (October2003)

Consultant to E-Chartbook, Singapore (May 2003)

Consultant to SinoSing Center for Education and Cultural Exchange, appointed
by former Politician Professor Vasoo (October 2003)

Invited by Michael B. Gordy to solve the econometric problem in the Board of
Governors of the Federal Reserve System, Washington, USA (October 2003).
Conducted a workshop entitled “Will STI Peak in 2008? -A Lesson from USA”
upon invitation by Singapore Microcomputer Society to on February 20, 2004.
Conducted a research on applying VaR to compute the insurance policy premium
and investment strategies upon appointment by The Great Eastern Life Assurance
Co Ltd (2004)

Conducted an evaluation of projects of the Hong Kong Research Grants Council
upon appointment of the Council (2004)

Initiated a project to study the Business Cycles upon invitation by Head of the
Statistics Division in OECD (2004)

Conducted a workshop on “China's Stock Markets Going Global” upon invitation
by the East Asian Institute to on April 23, 2004.

Conducted a review on the teaching programme on applied econometrics and
quantitative methods of University of Mauritius (2004)

Conducted a one-day workshop on Wealth Management upon appointment by
The Great Eastern Life Assurance Co Ltd.

Presented at seminar on “Cycle analysis and its application on Singapore Market,
Will STI go to 4300 in 2008?” upon invitation by the Technical Analysts Society
of Singapore on April 28, 2004.

Provided consultancy to Corporate Advisory Services Limited seeks on Financial
Resources Rules (2004).

Consultant for developing models for actual investment, trading or risk
management, appointed by Algorithms Research & Trading (2004)

Provided consultancy on Econometrics and Forecasting of equity investment for
Sigma Delphi Ltd, UK (2004)
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Conducted training programs in quantitative investment for NUS gifted students
(2004)

Conducted an evaluation on projects of Hong Kong Research Grants Council
upon appointment of the Council (2005)

Consultant for policyconsultancy.com (from 2005)

Consultant for MrYeong Wai Cheong, Founder and CEO of Algorithms Trading
and Research and Chairman and CEO, American Bourses Corporation (since
2005).

Conducted an evaluation on projects of Hong Kong Research Grants Council
upon appointment of the Council since 2006.

CEO, LTM Consulting Pte Ltd, appointment by MrYeong Wai Cheong and CEO
of Algorithms Trading and Research and Chairman and CEO, American Bourses
Corporation (2006-2007)

Provided consultancy for The Yomiuri Shimbun Singapore Bureau on the issue
of Singapore being an international financial center (June 2006)

Provided consultancy for Asia TV on GST issues in Hong Kong (July 2006)
Provided consultancy for East Asia Training & Consultancy Pte Ltd and Ministry
of Finance on “Time Series Econometrics using Eviews 5 (June 2007)
Provided consultancy for East Asia Training & Consultancy Pte Ltd on
“Macroeconometric & Financial Modeling and Forecasting using EViews 5”
(Nov 2007).

Applied International Business Conference 2008 organized by the Labuan
Bulletin of International Business and Finance invited me to rank top three
submitted papers in 2008.

Provided consultancy for East Asia Training & Consultancy Pte Ltd on
“Macroeconometric & Financial Modeling and Forecasting using EViews 57
(March 2008 and June 2009).

Book review of “The Lottery Mindset: Behavioural Investing” for Palgrave
Macmillan UK, 2013.

Invited by the CASH Algo Finance Group Limited to develop new trading
strategies, 2014-2016.

Invited by Emerald Publishing to provide a review for a book series of the World
Finance Conference in 2017.

Invitation to be Reviewer for Competitive Research Funding Schemes for the
Local Self-financing Degree Sector under Research Grants Council to assess their
applicant’s proposal in 2018.

20228 P | A7 B B G [ PR B S SR AT B invites me to select the best
papers for their conference and chair a section.

Professor Nguyen Tran Thai Ha invited me to conduct 2 talks on Special topics
related to Behavioral Finance and Principles of Finance at the Faculty of Finance
and Banking, Van Lang University, Ho Chi Minh City, Vietnam on 21st
November 2023 and 5th December 2023.

The Hon'ble Vice Chancellor of the University, SMVD University, has appointed
me as an External Examiner for the evaluation of the Ph.D. thesis of Ms. Ashmita
Kesar on the topic “Impact of Corruption and Political Stability on Economic
Growth in BRICS Countries” in 2023.
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* Invited by Professor Muhammad Ibrahim Khan, Abdul Wali Khan University
Mardan to serve as the external examiner for the PhD thesis of Mr Farman
Ullah, titled “Determinants of Risk Management Practices in Emerging
Islamic Markets: A Comparative Study.”

PUBLICATIONS

I have published 13 books and 6 books forthcoming, 32 papers in chapters of books,
443(440)[437] refereed journal papers, 24 regional journal papers, and others, including
403(403)[409] papers published in journals listed in SCI/SSCI/SJR/AJG/ABS/Scopus/ESCI/
ESSCI/ABDC. Among them, there are 146(146)[149], 132[132], 59[61], and 35[36] papers are
published in journals classified as SJR Quartile Q1, Q2, Q3, and Q4; 12, 28, 62[63], 36[37]
papers are published in journals classified as AJG 2018 4, 3, 2, and 1, and 18, 52, 74[75],
52(53)[54] papers are published in journals classified as ABDC A*, A, B, and C, respectively,
which the numbers in () and [] are included papers under conditional acceptance and under first,
second, third, and fourth revision, respectively. In addition, I get more than 18 papers classified
as Q1 in CiteScore. I note that since only one journal in my publication reports this information
and all other journals in my publication do not report this category. I have many published
papers with good JCR ranking. For example, I publish a paper published in Scientific Reports
that is under NATURE and is classified as Q1 in JCR. I note that I should have more papers
published in journals listed in SJR, I have not found such information to update my published
papers. [ will update it when I find the information. I also note that my Web of science citations
should be much higher than the number listed below that I got these numbers a couple years
before.

I have published 13 books and 6 books forthcoming, 32 papers in chapters of books,

International Journals

1. Wong, W.K. and R.B. Miller, (1990), “Repeated Time Series Analysis of ARIMA—
Noise Models”, Journal of Business and Economic Statistics, 8(2), 243-250.

ABDC = A*, SSCI, SCI, Scopus, SJR Quartile = Q1, SJIR 2021 = 5.24, AJG 2018
=4, AJG 2015 =4, ABS 2010 = 3, ABS 2009 = 4, Impact factor = 2.241; 5-year
impact factor = 2.928, Citations from Mendeley =24, Web of science citation = 10,
Google Scholar citations = 25, Researchgate citation = 42

2. Matsumura, E.-M., K.W. Tsui and W.K. Wong, (1990), “An Extended Multinomial-

Dirichlet Model for Error Bounds for Dollar-Unit Sampling”, Contemporary
Accounting Research, 6(2-I), 485-500.
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https://www.scimagojr.com/journalsearch.php?q=291 13 &tip=sid&clean=0

ABDC = A*, AJG 2018 =4, AJG 2015 =4, ABS 2010 = 3, ABS 2009 = 3, Impact
factor = 2.026; ISI Journal Citation Reports © Ranking: 2014: 28/88 (Business
Finance), SJR Quartile = Q1, SJR 2021 = 2.63, Google Scholar citations = 73,
Researchgate citation = 37, Researchgate citations = 18, Web of science citation =
37,

3. Thompson, H E and W K Wong, (1991), “On the Unavoidability of ‘Unscientific’
Judgment in Estimating the Cost of Capital”, Managerial and Decision Economics,
12, 27-42.

ABDC =B, AJG2018=2, AJG 2015 =2, ABS 2010 =2, ABS 2009 = 2, Impact factor
=1.07, SJR Quartile = Q2. Google Scholar citations = 58, Researchgate citation = 33,
Researchgate citations = 13

4. Aryee, S and W K Wong, (1995), “Factors Influencing The Formation of Union
Attitudes,” New Zealand Journal of Industrial Relations, 20, 3, 267--285.

ABDC = B, Google Scholar citations = 5

5. Thompson, H.E. and W.K. Wong, (1996), “Revisiting ‘Dividend Yield Plus
Growth’ and Its Applicability”, Engineering Economist, Winter, 41(2), 123-147.

ABDC = C, Science Citation Index Expanded, Scopus; Impact factor = 1.114; 5-year
impact factor = 1.291, SJR Quartile = Q2, ABDC = C, Google Scholar citations =53,
Researchgate citation = 27, Citations from Mendeley = 11.

6. Phang, S'Y, W K Wong and N C Chia, (1996), “Singapore's experience with car
quotas: Issues and policy processes,” Transport Policy, 3, 145-153.

AJG 2018 =2, AJG 2015 =2, ABS 2010 = 2, Impact factor = 4.674; ABDC = A, SJR
Quartile = Q1, SJR Quartile = Q1, SJR 2021 = 1.73, etc.
Google Scholar citations = 73, RePEc citation = 12, Mendeley citations = 36,
Researchgate citation = 29

7. Sock Yong Phang and Wing-Keung Wong, (1997), “Government policies and
private housing prices in Singapore,” Urban Studies, 34(11), 1819-1829.

AJG 2018 =3, AJG 2015 =3, ABS 2010 = 3, ABS 2009 =3, Impact factor = 3.272;
S-year impact factor = 1.98, ABDC = A*, SJR Quartile = Q1.

Web of science citation = 40, Google Scholar citations = 103, Researchgate
citation = 52, Citations from Mendeley = 40

8. Bian, G. and W.K. Wong, (1997), “An Alternative Approach to Estimate

79



Regression Coefficients”, Journal of Applied Statistical Science, 6(1), 21-44.

SJR Quartile = Q4, ABDC = C, Researchgate citation = 6, Google Scholar citations = 17

9. Chang, W.C., W.K. Wong, G. Teo and A. Fam, (1997), “The motivation to achieve
in Singapore: In search of a core construct”, Personality and Individual Differences,
23(5), 885-895.

https://www.scimagojr.com/journalsearch.php?q=12807&tip=sid

https://www.scijournal.org/impact-factor-of-personality-and-individual-
differences.shtml

https://exaly.com/journal/13089/personality-and-individual-differences/

AJG 2015 =3, ABS 2010 =3, ABS 2009 =3, Impact factor = 1.951; 5-year impact

factor = 2.182, ABDC = A, SJR Quartile = Q1, SJR 2021 =1.18

Web of science citation = 10, Google Scholar citations = 23, Mendeley citations =
10

10. Chang, W C and W K Wong, (1998), “Chinese values and achievement
motivation: testing a causal model”, Asian Psychologist, 1(1), 15-23.

Google Scholar citations = 3

11. Tiku, M L and W K Wong, (1998), “Testing for a unit root in an AR(1) model
using three and four moment approximations: Symmetric distributions,”
Communications in Statistics: Simulation and Computation, 27(1), 185-198.

SJR Quartile = Q3, Scopus, Science Citation Index Expanded, Web of Science,
Impact factor = 0.457; 5-year impact factor = 0.56

Web of science citation = 9, Google Scholar citations = 43, Citations from
Mendeley = 13, Researchgate citations = 39

12. Li, Chi-Kwong and Wing-Keung Wong, (1999), “Extension of stochastic
dominance theory to random variables”, RAIRO - Operations Research, 33(4),
509-524.

Science Citation Index Expanded, Scopus, AJG 2018 =1, AJG 2015 =1, Impact
factor = 0.639; 5-year impact factor = 0.635, SJIR Quartile = Q3.

Web of science citation = 23, Google Scholar citations = 109, Researchgate
citation = 57, Citations from Mendeley =45

13. Tiku, M.L., W.K. Wong and G. Bian, (1999), “Time series models with
asymmetric innovations”, Communications in Statistics: Theory and Methods,
28(6), 1331-1360.

ABDC = B, Scopus, SJR Quartile = Q3, Science Citation Index Expanded, Web of
Science, Impact factor = 0.353; 5-year impact factor = 0.39, Web of science
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citation = 9, Google Scholar citations = 53, Mendeley citations = 21, Researchgate
citations = 27

14. Wong, Wing-Keung* and Chi-Kwong Li, (1999), “A note on convex stochastic
dominance”, Economics Letters, 62, 293-300.

ABDC = A, AJG 2018 =3, AJG 2015 =3, ABS 2010 =3, ABS 2009 =3, SSCI,
Impact factor = 0.876; 5-year impact factor = 1.086, SJR Quartile = Q2

Web of science citation = 50, Google Scholar citations = 146, Researchgate
citation = 80, Mendeley citations = 50

15. Tiku, M.L., Wong, W.K., Bian, G. (1999), Estimating Parameters in
Autoregressive  Models in Non-normal Situations: symmetric Innovations,
Communications in Statistics: Theory and Methods, 28(2), 315-341.

ABDC = B, Scopus, SJR Quartile = Q3, Science Citation Index Expanded, Web of
Science, Impact factor = 0.353; 5-year impact factor = 0.39, Web of science
citation = 10, Google Scholar citations = 78, Mendeley citations = 23,
Researchgate citations = 34

16. Meher Manzur, W.K. Wong and I.C. Chau (1999), “Measuring international
competitiveness: experience from East Asia”, Applied Economics, 31(11), 1383-
1391.

ABDC = A, Scopus, AJG 2018 =2, AJG 2015 =2, ABS 2010 =2, ABS 2009 =2,
Impact factor = 0.586; 5-year impact factor = 0.77, SJR Quartile = Q2,

Web of science citation = 14, Google Scholar citations = 34, Citations from
Mendeley = 14, Researchgate citations = 20

17. Wong, W.K*., Bian, G. (2000), Robust Bayesian inference in asset pricing
estimation. Journal of Applied Mathematics & Decision Sciences, now Advances in

Decision Sciences 4(1), 65--82.

http://repository.hkbu.edu.hk/cgi/viewcontent.cgi?article=1038&context=econ ja

Scopus, UGC CARE, SJR Quartile = Q2, SIR 2022 =0.27, SIR 2023 = 0.42, H-Index
=31, g-index = 39, 110-index = 30, CiteScore 2023 = 4.7, CiteScoreTracker 2024 = 8.0,
SNIP 2022 =0.640, SNIP 2023 = 0.799, Q1 in Scopus, impact factor = 2 (top 8%), Impact
Score = 2.36, Impact IF = 2.39 etc.

Google Scholar citations = 31, Mendeley citations = 16.

18. Tiku, M.L., Wong, W.K., Vaughan, D.C., Bian, G. (2000), Time series models in
non-normal situations: Symmetric innovations, Journal of Time Series Analysis

21(5), 571-596.

ABDC = A, AJG 2018 =3, AJG 2015 =3, SJR Quartile = Q1, Impact factor =
0.783; 5-year impact factor = 0.89,

81



Web of science citation = 76, Google Scholar citations = 163, Researchgate
citation = 146, Citations from Mendeley = 76

19. Chang, W C, W K Wong and G Teo, (2000), “The socially oriented and
individually oriented achievement motivation of Singaporean Chinese students”,
Journal of Psychology in Chinese Societies, 1(2), 39-64.

Google Scholar citations = 49, Researchgate citations = 18

20. Goh M L, D Sikorski and W K Wong, (2001), “Government Policy for Outward
Investment by Domestic Firms: the Case of Singapore's Regionalization Strategy”,
Singapore Management Review, 23(2), p23-44.

AJG 2018 =1, AJG 2015 =1, ABS 2010 =1, ABS 2009 = 2, Researchgate citation
=5, Google Scholar citations =7

21. Wong, Wing-Keung,*, Chew, Boon-kiat, Sikorski, D. (2001), Can P/E ratio and
bond yield be used to beat stock markets?. Multinational Finance Journal, 5(1),
59-86.

http://papers.ssrn.com/sol3/papers.cfm?abstract id=2198797

ABDC =B, AJG 2018 =1, AJG 2015 =1, ABS 2010 =2, ABS 2009 =2, Google
Scholar citations = 61, Researchgate citation =9

22. Wong, W K, R B Miller and K Shrestha, (2001), “Maximum Likelihood
Estimation of ARMA Model with Error Processes for Replicated Observation”,
Journal of Applied Statistical Science, 10 (4), 287-297.

ABDC = C, SJR Quartile = Q4, Google Scholar citations = 14, Researchgate
citation = 12

23. Wan, Henry Jr and W K Wong, (2001), Contagion or inductance? Crisis 1997
reconsidered, Japanese Economic Review, 52(4), 372-380.

SSCI, ABDC =B, AJG 2018=1, AJG 2015 =1, Impact factor = 0.423; 5-year
impact factor = 0.52, SJR Quartile = Q2.

Web of science citation = 2, Google Scholar citations = 23, Researchgate citation
=9, Researchgate citations = 3

24. Chang, W.C., W.K. Wong and B.K. Koh, (2003), “Chinese Values in Singapore:
Traditional and Modern,” Asian Journal of Social Psychology, 6, 5-29.

https://www.scimagojr.com/journalsearch.php?q=12055&tip=sid

SSCI with Impact factor = 1.261, SJR Quartile = Q1, SJR 2021 =0.57.

82



Web of science citation > 34, Researchgate citation = 58, Google Scholar citations
=119, Citations from Mendeley =42

25. Penm, J. HW., R.D. Terrell and W.K. Wong, (2003), “Causality and
Cointegration, Tests in the Framework of A Single Zero-Non-Zero Vector Time
Series Modelling”, Journal of Applied Sciences, 3(4), 247-255.

http://scialert.net/jindex.php?issn=1812-5654

Scopus, SSCI, SJR Quartile = Q2. Researchgate citation = 5, Google Scholar
citations =5

26. Wong, Wing-Keung*, Meher Manzur, and Boon-Kiat Chew, (2003), How
Rewarding is Technical Analysis? Evidence from Singapore Stock Market,
Applied Financial Economics, 13(7), 543-551.

http://repository.hkbu.edu.hk/cgi/viewcontent.cgi?article=1037&context=econ ja

SSCI, ABDC =B, AJG 2018 =2, AJG 2015 =2, ABS 2010 =2, ABS 2009 =2,
Impact factor = 0.613; 5-year impact factor = 0.679; SJR Quartile = Q2.

Google Scholar citations = 375, Researchgate citation = 107, Researchgate reads =
107, RePEc citations = 19, Citations from Mendeley = 68

27. Wong, W.K. and R. Chan, (2004), “On the estimation of cost of capital and its
reliability”, Quantitative Finance, 4(3), 365 — 372.

SSCI, Scopus, ABDC = A, AJG 2018 =3, AJG 2015 =3, ABS 2010 =2, ABS
2009 = 2, Impact factor = 0.653; 5-year impact factor = 1.02, SJIR Quartile = Q1.
Web of science citation = 43, Google Scholar citations = 72, ssrn citations = 16,
Researchgate citation = 36, RePEc citations = 20, Mendeley citations = 43

28. Aman Agarwal, J. HW. Penm, Wing-Keung Wong and Lynn M. Martin, (2004),
ASEAN DOLLAR: A Common Currency Establishment for Stronger Economic
Growth of ASEAN Region, Finance India, 18(2), 453-481.

Scopus, ABDC = C, SJR = 0.1, SJR Quartile = Q4, Google Scholar citations = 7,
Researchgate citation = 6

29. Wong, Wing-Keung*, Jack H.W. Penm, R.D. Terrell and Karen Yann Ching Lim,
(2004), The Relationship between Stock Markets of Major Developed Countries
and Asian Emerging Markets, Journal of Applied Mathematics and Decision
Sciences, now Advances in Decision Sciences 8(4), 201-218.

https://www.hindawi.com/journals/ads/2004/613545/abs/

Scopus, UGC CARE, SJR Quartile = Q2, SIR 2022 =0.27, SIR 2023 = 0.42, H-Index
=31, g-index = 39, 110-index = 30, CiteScore 2023 = 4.7, CiteScoreTracker 2024 = 8.0,

83



SNIP 2022 = 0.640, SNIP 2023 = 0.799, Q1 in Scopus, impact factor = 2 (top 8%), Impact
Score = 2.36, Impact IF = 2.39 etc.

Google Scholar citations = 196, Citations from Mendeley = 38, Researchgate
citation = 44

30. Lean, Hooi-Hooi and Wing-Keung Wong (2004), Impact of Other Stock Markets
on China, China Journal of Finance, 2(2), 81-108.

Google Scholar citations = 5
31. Wong, Wing-Keung, Aman Agarwal and Jun Du, (2004), Financial Integration
for India Stock Market, a Fractional Cointegration Approach, Finance India, 18(4),
1581-1604.

Scopus, ABDC = C, SJR = 0.14, SJR Quartile = Q4, Google Scholar citations =
156, Researchgate citation = 62

32. Wong, Wing-Keung, Aman Agarwal and Nee-Tat Wong, (2004), Re-looking the
Day-of-the-Week Effects in the Asian Markets, Empirical Economics Letters, 3(3),
101-117.

ABDC = C, Google Scholar citations = 80, Researchgate citation = 80

33. Mohammad Tahir Farooq, Wong, Wing Keung and Aqdas Ali Kazmi (2004),
Linkage Between Stock Market Prices and Exchange Rate: A Causality Analysis
for Pakistan, Pakistan Development Review, 43(4), 639-647.

http://miar.ub.edu/issn/0030-9729

ABDC = C, Scopus, SJR Quartile = Q3, Google Scholar citations = 26, Citations
from Mendeley =8

34. Wing-Keung Wong, Pui Lam Leung, Jun Xu (2005), The GARCH effects on the
Volume of China Stock Markets, International Journal of Finance, 17(1), 3290-
3329.

ABDC = C, Google Scholar citations =7

35. Wai Mun Fong, Wing-Keung Wong, Hooi-Hooi Lean (2005), International
momentum strategies: A stochastic dominance approach, Journal of Financial
Markets, 8, 89-109.

http://repository.hkbu.edu.hk/cgi/viewcontent.cgi?article=1034&context=econ ja
ABDC = A*, AJG 2018 =3, AJG 2015 =3, ABS 2010 =3, ABS 2009 =3
Impact factor = 2.111; 5-year impact factor = 2.588, SJR Quartile = Q1,

84



Web of science citation = 29, Google Scholar citations = 211, Researchgate
citations = 211, Mendeley Citations = 81

36. Wing-Keung Wong, Jun Du, Terence Tai-Leung Chong, (2005), Do the technical
indicators reward chartists in Greater China stock exchanges? Review of Applied
Economics, 1(2), 183-205.

ABDC = C. Google Scholar citations = 10

37. Wong, W.K.*, Bian, G. (2005), Estimating Parameters in Autoregressive Models
with asymmetric innovations, Statistics and Probability Letters, 71(1), 61-70.

ABDC =B, AJG 2018 =2, AJG 2015 =2, Impact factor = 0.615; 5-year impact
factor =0.711, SJR Quartile = Q2, Web of science citation = 9, Google Scholar
citations = 68, RePEc citations =16, Mendeley citations = 17

38. Wong, Wing-Keung and Guorui Bian, (2005), Robust Risk Analysis of Multiple
Regression Model with Non-normal Error, Risk Letters, 1(4).

39. K P Aquino, S Poshakwale, W K Wong, (2005), Is It Still Worth Diversifying
Internationally with ADRs? International Journal of Finance, 17(3), 3622-3643.

ABDC = C, Google Scholar citations = 5

40. Wong, Wing-Keung and Guorui Bian, (2005), Robust Estimation of Multiple
Regression Model with symmetric innovations and Its Applicability on Asset
Pricing Model, Eurasian Review of Economics and Finance, 1(4).

41. Wong, Wing-Keung, Jun Du, and Terence Tai-Leung Chong, (2006), Do the
technical indicators reward chartists in study on the stock markets of Chinese
mainland, Hong Kong and Taiwan? China Journal of Finance, 11, 1-25.

Google Scholar citations = 8

42. Fong, Wai Mun and Wing-Keung Wong, (2006), The Modified Mixture of
Distributions Model: A Revisit, Annals of Finance, 2(2), 167 — 178.

ABDC =B, AJG 2018 =2, AJG 2015 =2, ABS 2010 =1, ABS 2009 =1, SJIR
Quartile = Q2, Google Scholar citations = 25, Citations from Mendeley =4,
Researchgate citation = 13

43. Wing-Keung Wong, Jack H.W. Penm, Zhuo Qiao, (2006), Revisit of the volume
versus GARCH effects by Univariate and Bivariate GARCH models: Evidence
from US Stock Markets, International Economics and Finance Journal, 1(1), 47-
66.

85



Google Scholar citations = 2, Researchgate citation = 2

44. Broll, Udo, Jack E. Wahl and Wing-Keung Wong, (2006), Elasticity of Risk
Aversion and International Trade, Economics Letters, 92(1), 126-130.

ABDC = A, AJG 2018 =3, AJG 2015 =3, ABS 2010 =3, ABS 2009 =3, SSCI,
Impact factor = 0.876; 5-year impact factor = 1.086, SJR Quartile = Q2

Web of science citation = 7, Google Scholar citations = 106, Researchgate citation
= 58, RePEc citations =20, Citations from Mendeley = 31.

45. Wing-Keung Wong, Habibullah Khan, Jun Du, (2006), Do money and interest
rates matter for stock prices? An econometric study of Singapore and USA,
Singapore Economic Review, 51(1), 31-52.

ABDC = B, Scopus, SSCI with Impact factor = 1.18, SJR Quartile = Q3, SJR 2020
=0.28, CiteScore = 1.3, SNIP = 0.595, Google Scholar citations = 53, Citations from
Mendeley = 10, Researchgate reads = 200, Researchgate citations = 8

46. Wing-Keung Wong, Aman Agarwal, Nee-Tat Wong, (2006) The Disappearing
Calendar Anomalies in the Singapore Stock Market, Lahore Journal of Economics,
11(2), 123-139.

ABDC = C, Google Scholar citations = 99, RePEc citation = 4, Researchgate
citations: 16

47. Wong, Wing-Keung*, (2006), Stochastic Dominance Theory for Location-Scale
Family, Journal of Applied Mathematics and Decision Sciences, now Advances in
Decision Sciences 2006, 1-10.

https://www.hindawi.com/journals/ads/2006/082049/abs/

Scopus, UGC CARE, SJR Quartile = Q2, SIR 2022 =0.27, SIR 2023 = 0.42, H-Index
=31, g-index = 39, 110-index = 30, CiteScore 2023 = 4.7, CiteScoreTracker 2024 = 8.0,
SNIP 2022 =0.640, SNIP 2023 = 0.799, Q1 in Scopus, impact factor = 2 (top 8%), Impact
Score = 2.36, Impact IF = 2.39 etc.

48. Lam, K, C M Wong and W K Wong*, (2006), New variance ratio tests to identify
random walk from the general mean reversion model, Journal of Applied

Mathematics and Decision Sciences, now Advances in Decision Sciences 2006, 1-
21.

https://www.hindawi.com/journals/ads/2006/012314/abs/

Scopus, UGC CARE, SJR Quartile = Q2, SIR 2022 =0.27, SIR 2023 = 0.42, H-Index
=31, g-index = 39, 110-index = 30, CiteScore 2023 = 4.7, CiteScoreTracker 2024 = 8.0,

86



SNIP 2022 = 0.640, SNIP 2023 = 0.799, Q1 in Scopus, impact factor = 2 (top 8%), Impact
Score = 2.36, Impact IF = 2.39 etc.
Google Scholar citations = 19

49. Marwan Halim, Hooi-Hooi Lean and Wing-Keung Wong, 2006, Impacts of
Crises on Dynamic Linkages between Financial and Capital Markets, Labuan
Bulletin of International Business & Finance, 4, 43-59.

Google Scholar citations = 3
50. Wong, W K, H E Thompson, S Wei and Y F Chow, (2006), Do Winners perform
better than Losers? A Stochastic Dominance Approach, Advances in Quantitative

Analysis of Finance and Accounting, 4, 219-254.

https://www.academia.edu/2511444/Do_Winners_Perform_ Better Than_Losers
_A_Stochastic_Dominance Approach

ABDC = B, Google Scholar citations = 30

51. James J. Kung, Wing-Keung Wong, (2006), The effect of coupon frequency on
bond pricing, Empirical Economics Letters, 6(5), 369-380.

ABDC=C
52. Wong, Wing Keung, (2007), Stochastic dominance and mean-variance measures
of profit and loss for business planning and investment, European Journal of

Operational Research, 182(2), 829-843.

http://www.sciencedirect.com/science/article/pii/S0377221706008666

AJG 2018 =4, AJG 2015 =4, ABS 2010 =3, ABS 2009 =3, A* in ABDC, Impact
factor = 6.363, 5-year impact factor = 4.283, SJR Quartile = Q1, CiteScore = 10.5,
SNIP = 2.455, SJR =2.35.

Web of science citation = 30, Google Scholar citations = 198, Researchgate citation
=91, RePEc citations = 31, Mendeley citations = 73

53. Lean, Hooi Hooi, Russell Smyth, Wing-Keung Wong, (2007), Revisiting
Calendar Anomalies in Asian Stock Markets Using a Stochastic Dominance
Approach, Journal of Multinational Financial Management, 17(2), 125-141.

AJG 2018 =2, AJG 2015 =2, ABS 2010 =2, ABS 2010 =2, ABDC =B, SIR
Quartile = Q2, Google Scholar citations = 125, Researchgate citation = 54, RePEc

citations = 9, Mendeley citations = 33

54. Gasbarro, Dominic, Wing-Keung Wong and J. Kenton Zumwalt, (2007),
Stochastic Dominance Analysis of iShares, European Journal of Finance 13, 89-

87



101.

AJG 2018 =3, AJG 2015 =3, ABS 2010 = 3, ABS 2009 = 3, A in ABDC, SJR
Quartile = Q1, Impact factor = 0.75, Google Scholar citations = 139, Researchgate
citations = 65, RePEc citations = 27, Mendeley citations = 79

55. Zhuo Qiao, Venus Khim-Sen Liew and Wing-Keung Wong, (2007), Does the US
IT Stock Market Dominate Other IT Stock Markets: Evidence from Multivariate
GARCH Model, Economics Bulletin, 6(27), 1-7.

ABDC = C, Scopus, Google Scholar citations = 13, ssrn citations = 4

56. Wai Mun Fong, Wing-Keung Wong, (2007), The Stochastic Component of
Realized Volatility, Annals of Financial Economics, 2, 57-66.

https://www.worldscientific.com/doi/10.1142/S2010495206500047

listed in Scopus, Emerging Sources Citation Index and Web of Science,
CiteScore 2024 = 9.8, CiteScoreTracker 2025 = 8.6. SJIR Quartile = Q1, SJR
2024 =1.09, SNIP 2024 = 0.786, H-Index =17, Q1 in Scopus

57. Lam, Vincent Wing-Shing, Terence Tai-Leung Chong and Wing-Keung Wong,
(2007), Profitability of Intraday and Interday Momentum Strategies, Applied
Economics Letters, 14, 1103—1108.

AJG 2018 =1, AJG 2015 =1, ABS 2010 = 1, ABS 2009 = 1, SSCI, ABDC =B,
Impact factor = 0.504, SJR Quartile = Q3, Web of science citation = 1, Google
Scholar citations = 28, Mendeley citations = 4, Researchgate citation = 4

58. Wong, Wing-Keung, Jack H.W. Penm, David Service, (2007), Are Mortgage and
Capital Markets Integrated in the USA? A Study of Time-Varying Cointegration,
International Journal of Service Technology and Management, 8, 403-420.

Scopus, Web of science, ESCI, SJR Quartile = Q4, Google Scholar citations = 4
59. Keshab Shrestha, Howard E. Thompson, Wing-Keung Wong, (2007), Are the

Mortgage and Capital Markets Fully Integrated? A Fractional Heteroscedastic

Cointegration Analysis, International Journal of Finance 19(3), 4495-4513.

ABDC = C, Google Scholar citations =9

https://scholar.google.com/scholar?hl=en&as_sdt=0%2C5&q=The+GARCH+ef
fects++on+the+Volume+of+China+Stock+Markets&btnG=

88



60. Heng Chen, Bento J. Lobo, Wing-Keung Wong, 2007, “Links between the Indian,
U.S. and Chinese Stock Markets: Evidence from a fractionally integrated VECM”,
Global Review of Business and Economic Research 3(1), 47-65.

Google Scholar citations = 36, RePEc citations = 300.

61. Habibullah Khan, Zhuo Qiao, Wing Keung Wong, Siok Khai Yeo, 2007, Can
trade spread contagion? an empirical investigation, Review of Development and

Cooperation, 1(1).

62. Wing-Keung Wong*, Raymond Chan, (2008), Markowitz and prospect stochastic
dominances. Annals of Finance, 4(1), 105-129.

ABDC =B, AJG 2018 =2, AJG 2015 =2, ABS 2010 =1, ABS 2009 =1, SJR
Quartile = Q2, Google Scholar citations = 106, ssrn citations = 32, Researchgate
citations = 65+3, Mendeley citations = 37

63. Pui-Lam Leung, Wing-Keung Wong, 2008, On testing the equality of the multiple
Sharpe Ratios, with application on the evaluation of iShares, Journal of Risk, 10(3),
1-16.

AJG 2018 =2, AJG 2015 =2, B in ABDC Journal Quality List, Impact factor =
0.627, Scopus; SJR Quartile = Q3, Web of Science, Web of science citations = 2,
Google Scholar citations = 139, Researchgate citation = 51, ssrn citations = 25.
http://www.risk.net/journal-risk/2160967/testing-equality-multiple-sharpe-ratios-
application-evaluation-ishares

https://papers.ssrn.com/sol3/papers.cfm?abstract id=907270

R program cites our paper in
https://cran.r-project.org/web/packages/SharpeR/vignettes/SharpeR.pdf

64. Foo, Siew-Yen, Wing Keung Wong, Terence Tai-Leung Chong, 2008, Are the
Asian Equity Markets more Interdependent after the Financial Crisis? Economics

Bulletin 6(16), 1-7.

http://econpapers.repec.org/article/eblecbull/eb-08f30013.htm
Scopus, ABDC = C, SJR Quartile = Q3,
Google Scholar citations = 28, Citation from Mendeley =2

65. Heng Chen, Russell Smyth, Wing-Keung Wong, 2008, Is Being a Super-Power
More Important Than Being Your Close Neighbor? Effects of Movements in the
New Zealand and United States Stock Markets on Movements in the Australian
Stock Market, Applied Financial Economics, 18(9), 733-747.

SSCI, ABDC =B, AJG 2018=1, AJG 2015 =2, ABS 2010 =2, ABS 2009 = 2,

Impact factor = 0.613; 5-year impact factor = 0.679; SJR Quartile = Q2.
Google Scholar citations = 2, Mendeley citations = 4

89



66. Zhuo Qiao, Yuming Li and Wing-Keung Wong, (2008), Policy Change and Lead-
Lag Relations among China’s Segmented Stock Markets, Journal of Multinational
Financial Management 18, 276-289.

AJG 2018 =2, AJG 2015 =2, ABS 2010 =2, ABS 2010 =2, ABDC =B, SJR
Quartile = Q2, Google Scholar citations = 50, RePEc citations = 7, Mendeley citations
=17, Researchgate citation = 28

67. Wong, Wing-Keung, Kok Fai Phoon, Hooi Hooi Lean, (2008), Stochastic
dominance analysis of Asian hedge funds, Pacific-Basin Finance Journal 16(3),
204-223.

AJG 2018 =2, AJG 2015 =2, ABS 2010 =2, ABS 2009 = 2, Impact factor = 1.442;
5-year impact factor = 1.981, A in ABDC, CiteScore =2.21, SNIP = 1.279, SIR =
0.787, SJR Quartile = Q1. Google Scholar citations = 140, RePEc citations = 22,
Researchgate citation = 72, Citations from Mendeley = 57.

68. Qiao, Zhuo, Russell Smyth, Wing-Keung Wong, (2008), Volatility Switching and
Regime Interdependence Between Information Technology Stocks 1995-2005,
Global Finance Journal, 19, 139-156.

SSCI, AJG 2018 =2, AJG 2015 =2, ABS 2010 =2, ABS 2009 =2, ABDC = A,
SJR Quartile = Q2, Google Scholar citations = 29, RePEc citations = 5, Citations from
Mendeley = 15, Researchgate citations = 15

69. Z. Liao, W.K. Wong, (2008), The determinants of customer interactions with
internet-enabled e-banking services, Journal of the Operational Research Society,
59(9), 1201-1210.

SSCI, ABDC = A, AJG 2018 =3, AJG 2015 =3, ABS 2010 =3, ABS 2009 =3,
Impact factor = 2.175; 5-year impact factor = 1.25, SJR Quartile = Ql1,

Web of science citation = 7, Google Scholar citations = 125, Citations from
Mendeley = 32, Researchgate citations = 55.

70. Wong, Wing-Keung and Chenghu Ma, (2008), Preferences over Location-Scale
Family, Economic Theory 37(1), 119-146.

SSCI, ABDC = A*, AJG 2018 =3, AJG 2015 =3, ABS 2010 =3, ABS 2009 = 3,
Impact factor = 0.961; 5-year impact factor = 1.135, SJR Quartile = Q1, Web of
science citation = 24, Google Scholar citations = 167, ssrn citations = 35, RePEc
citations = 3+18, Citations from Mendeley = 47, Researchgate citation = 79

71. Zhuo Qiao, Thomas C. Chiang, Wing-Keung Wong, (2008), Long-run

equilibrium, short-term adjustment, and spillover effects across Chinese
segmented stock markets, Journal of International Financial Markets, Institutions

90



& Money 18, 425-437.

SSCI, ABDC = A, AJG 2018 =3, AJG 2015 =3, ABS 2010 = 3, ABS 2009 =3,
Impact factor = 1.836, CiteScore = 2.22, SJR Quartile = Q1,
Google Scholar citations = 92, Mendeley citations = 35, Researchgate citation = 48

72. Hooi-Hooi Lean, Wing-Keung Wong, Xibin Zhang, (2008), The sizes and powers
of some stochastic dominance tests: A Monte Carlo study for correlated and
heteroskedastic distributions, Mathematics and Computers in Simulation 79, 30-
48.

SCI, Impact factor = 1.409, 5-year impact factor = 1.643, CiteScore = 1.88, SNIP
=0.981, SJR =0.526, SJIR Quartile = Q2,

Web of science citation = 15, Google Scholar citations = 90, ssrn citations = 1,
ssrn download = 71, RePEc citations = 5, Citations from Mendeley = 25,
Researchgate citations = 32

73. Leung, Pui-Lam and Wing-Keung Wong, (2008), Three-factor Profile Analysis
with GARCH Innovations, Mathematics and Computers in Simulation 77(1), 1-8.

SCI, Impact factor = 1.409, 5-year impact factor = 1.643, CiteScore = 1.88, SNIP
=0.981, SJIR = 0.526, SJR Quartile = Q2,

Web of science citation = 2, Google Scholar citations = 14, ssrn citations = 1, ssrn
download = 143, Citations from Mendeley =3

74. Fong, Wai Mun, Hooi Hooi Lean and Wing Keung Wong, (2008), “Stochastic
Dominance and Behavior towards Risk: The Market for Internet Stocks”,
Journal of Economic Behavior and Organization, 68(1), 194-208.

SSCI, ABDC = A*, AJG 2015 =3, ABS 2010 = 3, ABS 2009 = 3, Impact factor =
1.297; 5-year impact factor = 1.546, SJR Quartile = Q1.

Web of science citation = 16, Google Scholar citations = 133, RePEc citations =
19, Researchgate citations = 63, Mendeley citations = 52

75. Chiang, Thomas C., Hooi Hooi Lean and Wing-Keung Wong (2008), Do
REITs Outperform Stocks and Fixed-Income Assets? New Evidence from
Mean-Variance and Stochastic Dominance Approaches, Journal of Risk and
Financial Management 1(1), 1-40. https://doi.org/10.3390/jrfm1010001.

listed in Emerging Sources Citation Index, Scopus, Web of Science, ABDC = B,
JCR = QI, SJIR Quartile = Q4, SIR 2021 = 0.21, etc.
Google Scholar citations = 25

76. Kin Lam, Taisheng Liu, Wing-Keung Wong, (2008). The Magnitude effect in the
over-and-underreaction in international markets, International Journal of Finance,

91



20(3), 4833 - 4862.
ABDC = C, Google Scholar citations = 8, Researchgate citations = 6

77. Bai, Zhidong, Huixia Liu and Wing-Keung Wong, (2009), On the Markowitz
Mean-Variance Analysis of Self-Financing Portfolios, Risk and Decision Analysis

1(1), 35-42.

http://papers.ssrn.com/sol3/papers.cfm?abstract 1d=1491825

Scopus, SJR Quartile = Q4, SJR 2020 =0.11, Google Scholar citations = 82,
Researchgate citation = 43, Mendeley citations =26

78. Zhuo Qiao, Michael McAleer and Wing-Keung Wong, (2009), Linear and
nonlinear causality between changes in consumption and consumer attitudes,
Economics Letters 102(3), 161-164.

ABDC = A, AJG 2018 =3, AJG 2015 =3, ABS 2010 =3, ABS 2009 =3, SSCI,
Impact factor = 0.876; 5-year impact factor = 1.086, SJR Quartile = Q2

Web of science citation = 8, Google Scholar citations = 79, Researchgate citation
=52, RePEc citations =8, Mendeley citations = 30

79. Bai, Zhidong, Huixia Liu and Wing-Keung Wong*, (2009), Enhancement of the
Applicability of Markowitz's Portfolio Optimization by Utilizing Random Matrix
Theory, Mathematical Finance, 19(4), 639-667.

http://onlinelibrary.wiley.com/doi/10.1111/].1467-9965.2009.00383.x/abstract
http://papers.ssrn.com/sol3/papers.cfm?abstract id=1491825

SSCI, ABDC = A, AJG 2018 =3, AJG 2015 =3, ABS 2010 =3, ABS 2009 = 3, SJR
Quartile = Q1, SJR 2018 = 2.83, Impact factor = 2.529, 8/49 (Social Sciences
Mathematical Methods); 9/96 (Business Finance); 18/100 (Mathematics
Interdisciplinary Applications); 47/347 (Economics)
Web of science citation = 29, Researchgate citation = 188, Google Scholar
citations = 249, ssrn citations = 28, Citations from Mendeley =115

80. James J. Kung, Wing-Keung Wong, 2009, Profitability of Technical Analysis in
Singapore Stock Market: Before and After the Asian Financial Crisis, Journal of
Economic Integration, 24(1), 133-150.

ABDC =C, AJG 2018 =1, AJG 2015 =1, Scopus, ESCI, SJIR =Q3, SJIR 2018 =
0.21, Google Scholar citations = 39, Researchgate citations = 13
https://www.e-jei.org/about/index.php

81. Abid, Fathi, Mourad Mroua and Wing-Keung Wong, 2009, The Impact of Option
Strategies in Financial Portfolios Performance: Mean-Variance and Stochastic

92



Dominance Approaches, Finance India 23(2), 503-526.
Scopus, ABDC = C, SJR = 0.1, SJR Quartile = Q4, Google Scholar citations = 22

82. Martin Egozcue, Luis Fuentes Garcia, Wing-Keung Wong, 2009, On some
Covariance Inequalities for Monotonic and Non-monotonic Functions, Journal of
Inequalities in Pure and Applied Mathematics, 10(3), Article 75, 1-7.

Google Scholar citations = 33, Citations from Mendeley = 14, Researchgate
citations = 25

83. James J. Kung, Wing-Keung Wong, (2009), Efficiency of the Taiwan stock
market, Japanese Economic Review, 60(3), 389-394.

SSCI, ABDC =B, AJG 2018=1, AJG 2015 =1, Impact factor = 0.423; 5-year
impact factor = 0.52, SJR Quartile = Q2.

Web of science citation = 9, Google Scholar citations = 33, Citations from
Mendeley =9

84. Wong, Wing-Keung, Michael McAleer, (2009), Mapping the Presidential
Election Cycle in US Stock Markets, Mathematics and Computers in Simulation,
79(11), 3267-32717.

SCI, Impact factor = 1.409, 5-year impact factor = 1.643, CiteScore = 1.88, SNIP =
0.981, SJR = 0.526, SJR Quartile = Q2,

Web of science citation = 21, Google Scholar citations = 119, ssrn citations = 5,
RePEc citations = 97, Mendeley citations = 24, Researchgate citations = 34

85. Thomas C. Chiang, Zhuo Qiao, Wing-Keung Wong, (2009), New Evidence on
the Relation between Return Volatility and Trading Volume, Journal of
Forecasting, 29(5), 502 —515.

https://papers.ssrn.com/sol3/papers.cfm?abstract id=1627223

SSCI, ABDC = A, AJG 2018 =2, AJG 2015 =2, ABS 2010 =3, ABS 2009 =3,

Impact factor = 0.705; 5-year impact factor = 1.03, SJR = Q2, SJR 2018 = 0.41,
Web of science citation = 28, Google Scholar citations = 84, Mendeley citations
=20, Researchgate citations = 8

86. Jingliang Xiao, Robert D Brooks, Wing-Keung Wong, 2009, GARCH and
Volume Effects in the Australian Stock Markets, Annals of Financial Economics
5, 79-105.

https://www.worldscientific.com/doi/10.1142/S2010495209500055

listed in Scopus, Emerging Sources Citation Index and Web of Science,

93



CiteScore 2024 = 9.8, CiteScoreTracker 2025 = 8.6. SJR Quartile = QI, SJIR
2024 = 1.09, SNIP 2024 = 0.786, H-Index =17, Q1 in Scopus

87. Zheng, Yi, Heng Chen, Wing-Keung Wong, 2009, China’s Stock Market
Integration with a Leading Power and a Close Neighbor, Journal of Risk and
Financial Management, Vol 2, 38-74.

listed in Emerging Sources Citation Index, Scopus, Web of Science, ABDC = B,
JCR =Q1, SJIR Quartile = Q4, SJR 2021 = 0.21, etc.
Google Scholar citations = 26

88. Martin Egozcue, Wing-Keung Wong*, (2010), “Gains from Diversification on
Convex Combinations: A Majorization and Stochastic Dominance Approach”,
European Journal of Operational Research 200(3), 893-900.

http://www.sciencedirect.com/science/article/pii/S0377221709000149

AJG 2018 =4, AJG 2015 =4, ABS 2010 =3, ABS 2009 = 3, A* in ABDC, Impact
factor = 6.363, 5-year impact factor = 4.283, SJR Quartile = Q1, CiteScore = 10.5,
SNIP = 2.455, SJR = 2.35.

Web of science citation = 25, Google Scholar citations = 100, Researchgate citation
= 46, RePEc citations = 15, Mendeley citations = 59

89. Lam, Kin, Taisheng Liu and Wing-Keung Wong*, (2010), A pseudo-Bayesian
model in financial decision making with implications to market volatility, under-
and overreaction, European Journal of Operational Research 203(1),166-175.

http://www.sciencedirect.com/science/article/pii/S0377221709005037
http://repository.hkbu.edu.hk/cgi/viewcontent.cgi?article=1009&context=econ ja

AJG 2018 =4, AJG 2015 =4, ABS 2010 =3, ABS 2009 =3, A* in ABDC, Impact
factor = 6.363, 5-year impact factor = 4.283, SJR Quartile = Q1, CiteScore = 10.5,
SNIP = 2.455, SJR =2.35.

Google Scholar citations = 133, RePEc citations = 10, Mendeley citations = 36,
Researchgate citation = 52, Web of science citation = 26

90. Martin Egozcue, Luis Fuentes Garcia, Wing-Keung Wong, and Ricardas Zitikis,
2010, Griiss-Type Bounds for the Covariance of Transformed Random Variables,
Journal of Inequalities and Applications, Volume 2010, Article ID 619423, 1-10.

SCI, Impact factor = 1.136; 5-year impact factor = 0.944, SNIP = 0.769, SJR
=0.48, SIR = Q2, Web of science citation = 8, Google Scholar citations = 14,

Citation from Mendeley = 8, Researchgate citation = 8

91. Hooi Hooi Lean, Donald Lien, Wing-Keung Wong, (2010), Preferences of

94



Futures or Stocks? A Stochastic Dominance Study in Malaysian Markets,
Advances in Investment Analysis and Portfolio Management, Vol 4, 49-80.

Google Scholar citations = 5

92. Martin Egozcue and Wing-Keung Wong*, (2010), Segregation and Integration:
A Study of the Behaviors of Investors with Extended Value Functions, Journal of
Applied Mathematics and Decision Sciences, now Advances in Decision

Sciences Volume 2010, Article ID 302895, 1-8.

https://www.hindawi.com/journals/ads/2010/302895/

Scopus, UGC CARE, SJR Quartile = Q2, SIR 2022 =0.27, SIR 2023 = 0.42, H-Index
=31, g-index = 39, 110-index = 30, CiteScore 2023 = 4.7, CiteScoreTracker 2024 = 8.0,
SNIP 2022 =0.640, SNIP 2023 = 0.799, Q1 in Scopus, impact factor = 2 (top 8%), Impact
Score = 2.36, Impact IF = 2.39 etc.

Google Scholar citations = 17, Researchgate citations = 2

93. Zhidong Bai, Wing-Keung Wong, Bingzhi Zhang, 2010, A Note on Causality
Tests, International Journal of Intelligent Technologies and Applied Statistics 3(2),
205-222.

94. Ma, Chenghu and Wing-Keung Wong*, (2010), Stochastic dominance and risk
measure: A decision-theoretic foundation for VaR and C-VaR, European Journal

of Operational Research 207(2), 927-935.

http://www.sciencedirect.com/science/article/pii/S0377221710003991

AJG 2018 =4, AJG 2015 =4, ABS 2010 =3, ABS 2009 =3, A* in ABDC, Impact
factor = 6.363, 5-year impact factor = 4.283, SJR Quartile = Q1, CiteScore = 10.5,
SNIP = 2.455, SJR =2.35.

Web of science citation = 37, Google Scholar citations = 120, Researchgate citation
=53, ssrn citations = 16, RePEc citations = 14, Mendeley citations = 60

95. Zhidong Bai, Wing-Keung Wong*, Bingzhi Zhang, (2010), Multivariate linear
and nonlinear causality tests, Mathematics and Computers in Simulation 81, 5-17.

SCI, Impact factor = 1.409, 5-year impact factor = 1.643, CiteScore = 1.88, SNIP
=0.981, SJR = 0.526, SJR Quartile = Q2.

Web of science citation = 43, Google Scholar citations = 136, ssrn citations = 6,
RePEc citations =2, Mendeley citations = 60, Researchgate citations = 41

96. Zhuo Qiao, Weiwei Qiao, Wing-Keung Wong, (2010), Examining Stock

Volatility in the Segmented Chinese Stock Markets: a SWARCH Approach,
Global Economic Review 39(3), 225-246.

95



97.

98.

99.

SSCI, ABDC = C, AJG 2018 =1, Scopus, Impact factor = 0.386; 5-year impact
factor = 0.412, SJR = Q2, SJR 2018 =0.33,

Citation from Mendeley =5, Google Scholar citations = 15, Web of science
citation = 5

Lean, H.H., McAleer, M., Wong, W.K.* 2010, Market Efficiency of Oil Spot and
Futures: A Mean-Variance and Stochastic Dominance Approach, Energy
Economics 32, 979-986.

AJG 2018 =3, AJG 2015 =3, ABS 2010 =2, ABS 2009 =2, A* in ABDC,
Impact factor = 4.151, 5-year impact factor = 5.212, CiteScore = 5.04, SNIP =
1.827, SJR = 2.003. SJR Quartile = Q1, Web of science citation = 52, Google
Scholar citations = 164, ssrn citations = 11, RePEc citations = 11, Researchgate
citation = 51, Mendeley citations = 51

Udo Broll, Martin Egozcue, Wing-Keung Wong, Ricardas Zitikis, 2010, Prospect
Theory, Indifference Curves, and Hedging Risks, Applied Mathematics Research
Express, Vol. 2010, No. 2, pp. 142—-153.

SJR Quartile = Q1, SJR 2018 = 1.92, Google Scholar citations = 81, Researchgate
citation = 36, Citations from Mendeley =20, ESCI.

Venus Khim-Sen Liew, Zhuo Qiao, Wing-Keung Wong, 2010, Linearity and
stationarity of G7 government bond returns, Economics Bulletin 30(4), 1-13.

Google Scholar citations = 8
ABDC = C, Scopus, SJR Quartile = Q3,

100. Zhuo Qiao, Weiwei Qiao and Wing-Keung Wong, 2010, Examining the Day-

101.

of-the-Week Effects in Chinese Stock Markets: New Evidence from a Stochastic
Dominance Approach, Global Economic Review 39(3), 251-267.

SSCI, ABDC = C, AJG 2018 =1, Scopus, Impact factor = 0.386; 5-year impact
factor =0.412, SJR = Q2, SJR 2018 = 0.33, Web of science citation = 1, Google
Scholar citations = 20, Researchgate citations = 6, Mendeley Citations = 1

Terence Tai-Leung Chong, Shen Lu, Wing-Keung Wong, 2010,
Portfolio Management during Epidemics: The Case of SARS in China, Labuan
Bulletin of International Business & Finance 8, 45-52.

Google Scholar citations = 21,

102. Bian, Guorui, Michael McAleer, Wing-Keung Wong*, 2011, A Trinomial Test

for Paired Data When There are Many Ties, Mathematics and Computers in
Simulation 81(6), 1153—-1160.

96



103.

104.

105.

106.

http://www.sciencedirect.com/science/article/pii/S0378475410003848

SCI, Impact factor = 1.409, 5-year impact factor = 1.643, CiteScore = 1.88, SNIP
=0.981, SJR =0.526, SJIR Quartile = Q2,

Web of science citation = 7, Google Scholar citations = 28, Citations from
Mendeley = 7, Researchgate citations = 18

Zhidong Bai, Heng Li, Wing-Keung Wong*, Bingzhi Zhang, 2011, Multivariate
Causality Tests with Simulation and Application, Statistics and Probability
Letters, 81(8), 1063—1071.

http://www.sciencedirect.com/science/article/pii/S0167715211000770

SSCI, ABDC =B, AJG 2018 =2, AJG 2015 =2, SJR Quartile = Q2, Impact factor
=0.595; 5-year impact factor =0.711

Web of science citation = 17, Google Scholar citations = 49, Mendeley citations
= 17, Researchgate citations = 17

Bai, Zhidong, Keyan Wang, Wing-Keung Wong*, 2011, The mean-variance
ratio test-A complement to the coefficient of variation test and the Sharpe ratio
test, Statistics and Probability Letters, 81(8), 1078—1085.

http://www.sciencedirect.com/science/article/pii/S0167715211000812

SSCI, ABDC =B, AJG 2018 =2, AJG 2015 =2, SJR Quartile = Q2, Impact factor
=0.595; 5-year impact factor = 0.711, Web of science citation = 18, Google

Scholar citations = 55, Citations from Mendeley = 16, Researchgate citations =
28

Wong, Wing-Keung*, Howard E. Thompson, and Kweehong Teh, 2011, Was
there Abnormal Trading in the S&P 500 Index Options Prior to the September
11 Attacks? Multinational Finance Journal, vol. 5, no. 1/2, pp. 1-46.

https://papers.ssrn.com/sol3/papers.cfm?abstract_id=1588523

ABDC =B, AJG 2018 =1, AJG 2015 =1, ABS 2010 =2, ABS 2009 =2, ssrn
download = 741, Google Scholar citations = 23, Researchgate citations = 1

Chen, Heng, Dietrich K. Fausten*, Wing-Keung Wong, 2011, Evolution of the
Trans-Atlantic exchange rate before and after the birth of the Euro and policy
implications, Applied Economics, 43(16), 1965-1977.

http://www.tandfonline.com/doi/abs/10.1080/00036840902845509
https://www.researchgate.net/publication/227356946_Evolution_of the Trans-
Atlantic_exchange rate_before and_after the birth of the Euro_and policy_

implications

97



107.

108.

109.

ABDC = A, Scopus, SSCI, AJG 2015 =2, AJG 2015 =2, ABS 2010 =2, ABS
2009 =2, Impact factor = 0.586; 5-year impact factor = 0.77, SJR Quartile = Q2
Google Scholar citations = 11, Citations from Mendeley = 10, Researchgate
citations = 13, Web of science citation = 4

Bai, Zhidong, Hua Li, Huixia Liu and Wing-Keung Wong*, 2011, Test Statistics
for Prospect and Markowitz Stochastic Dominances with Applications,
Econometrics Journal 14(2), 278-303.

http://citeseerx.ist.psu.edu/viewdoc/download?doi=10.1.1.320.7439&rep=rep1

&type=pdf
https://papers.ssrn.com/sol3/papers.cfm?abstract 1d=1030728

SSCI, ABDC = A, AJG 2015 =3, AJG 2015 =3, ABS 2010 =3, ABS 2009 =2,
Impact factor = 1.15; 5-year impact factor = 1.49, SJR = Q1, SJR 2018 = 1.81
Web of science citation = 21, Google Scholar citations = 112, RePEc citations =
13, Mendeley citations = 44, Researchgate citations = 36

Terence Tai-Leung Chong*, Wing-Keung Wong, Juan Zhang, 2011, A Gravity
Analysis of International Stock Market Linkages, Applied Economics
Letters,18(14), 1315-1319.

http://www.tandfonline.com/doi/abs/10.1080/13504851.2010.537614?journal
Code=rael20
https://papers.ssrn.com/sol3/papers.cfm?abstract id=1701548

AJG 2018 =1, AJG 2015 =1, ABS 2010 =1, ABS 2009 = 1, SSCI, ABDC =B,
Impact factor = 0.504, SJR Quartile = Q3

Web of science citation = 2, Google Scholar citations = 12, Citation from
Mendeley =1

Martin Egozcue, Luis Fuentes Garcia, Wing-Keung Wong*, and Ri¢ardas Zitikis,
2011, Do Investors Like to Diversify? A Study of Markowitz Preferences,
European Journal of Operational Research 215(1), 188-193.

http://www.sciencedirect.com/science/article/pii/S0377221711004590
https://editorialexpress.com/cgi-
bin/conference/download.cgi?db_name=serc2009&paper_id=415

AJG 2018 =4, AJG 2015 =4, ABS 2010 =3, ABS 2009 = 3, A* in ABDC,
Impact factor = 6.363, 5-year impact factor = 4.283, SJR Quartile = Q1,
CiteScore = 10.5, SNIP = 2.455, SJR = 2.35.

Web of science citation = 29, Google Scholar citations = 103, ssrn citations = 8,
RePEc citations = 14, Mendeley citations = 22, Researchgate citations = 32

o9&



110.

111.

112.

113.

Shuangzhe Liu, Chris C. Heyde, Wing-Keung Wong, (2011), Moment matrices
in conditional heteroskedastic models under elliptical distributions with
applications in AR-ARCH models, Statistical Papers, 52:621-632.

http://link.springer.com/article/10.1007/s00362-009-0272-2
http://repository.hkbu.edu.hk/cgi/viewcontent.cgi?article=101 1 &context=econ ja

SCI, ABDC = B, Impact factor = 1.345; 5-year impact factor = 1.22, SIR
Quartile = Q1, SJR 2019 = 1.08,

Web of science citation = 3, Google Scholar citations = 6, Citations from
Mendeley =3

Martin Egozcue, Luis Fuentes Garcia, Wing-Keung Wong, and Ricardas Zitikis*,
2011, Griiss-type bounds for covariances and the notion of quadrant dependence
in expectation, Central European Journal of Mathematics 9(6), 1288-1297.

http://link.springer.com/article/10.2478/s11533-011-0088-x
http://ceres.udc.es/www/egmni/pdf/2011/Gruss%20type%20bounds%20for%20
covarinces%20and%20the%20notion.pdf

SCI, Impact factor = 0.831; 5-year impact factor = 0.56,
Web of science citation = 10, Google Scholar citations = 25, Citations from
Mendeley = 7, Researchgate citations = 12

Zhuo Qiao*, Yuming Li, Wing-Keung Wong. 2011, Regime-dependent
relationships among the stock markets of the US, Australia, and New Zealand:
A Markov-switching VAR approach, Applied Financial Economics 21(24),
1831-1841.

http://www.tandfonline.com/doi/full/10.1080/09603107.2011.595678
https://papers.ssrn.com/sol3/papers.cfm?abstract 1d=1858381

SSCI, ABDC =B, AJG 2018=1, AJG 2015 =2, ABS 2010 =2, ABS 2009 = 2,
Impact factor = 0.613; 5-year impact factor = 0.679; SJR Quartile = Q2.
Google Scholar citations = 37, Citations from Mendeley = 8

Martin Egozcue, Luis Fuentes Garcia, Wing-Keung Wong, and Ricardas Zitikis*,
2011, The covariance sign of transformed random variables with applications to
economics and finance, IMA Journal of Management Mathematics 22(3), 291-
300.

http://imaman.oxfordjournals.org/content/early/2010/09/07/imaman.dpq012.abstract

SSCI, AJG 2018 =2, AJG 2015 =2, ABS 2010 =2, ABS 2009 = 2, Impact factor
= 1.277; 5-year impact factor = 1.218, SJR = Q1, SJR 2018 = 1.02, Google

99



Scholar citations = 32, Citations from Mendeley = 8, Researchgate citations =
11, Web of science citation = 8

114. Bai, Zhidong*, Huixia Liu and Wing-Keung Wong, 2011, Asymptotic
Properties of Eigenmatrices of A Large Sample Covariance Matrix, Annals of
Applied Probability 21(5), 1994-2015.

https://projecteuclid.org/euclid.aoap/1319576615
https://arxiv.org/pdf/1201.0086.pdf

SCIL, ABDC = A*, SJR Quartile = Q1, SJR 2018 = 2.09, Impact factor = 1.786; 5-
year impact factor = 1.53, Web of science citation = 15, Google Scholar citations
= 53, Citations from Mendeley = 12, Researchgate citations = 24

115. Udo Broll*, Wing-Keung Wong, Mojia Wu, 2011, Banking Firm, Risk of
Investment and Derivatives, Technology and Investment 2, 222-227.

http://www.scirp.org/journal/PaperInformation.aspx?PaperID=7017
http://file.scirp.org/pdf/TI20110300006 89295825.pdf

Web of Science, Google Scholar citations =9

116. Eric S. Fung, Kin Lam*, Tak-Kuen Siu, Wing-Keung Wong, 2011, A Pseudo-
Bayesian Model for Stock Returns in Financial Crises. Journal of Risk and
Financial Management 4, 42-72.

http://www.mdpi.com/1911-8074/4/1/43

listed in Emerging Sources Citation Index, Scopus, Web of Science, ABDC = B,
JCR =Q1, SJIR Quartile = Q4, SJR 2021 = 0.21, etc.
Google Scholar citations = 29, Web of science citation = 3

117. Chia-Ying Chan, Christian de Peretti, Zhuo Qiao*, Wing-Keung Wong, 2012,
Empirical test of the efficiency of the UK covered warrants market: Stochastic

dominance and likelihood ratio test approach, Journal of Empirical Finance
19(1), 162-174.

http://www.sciencedirect.com/science/article/pii/S0927539811000648
http:/www.efmaefm.ore/OEFMAMEETINGS/EFMA%20ANNUAL%20MEE
TINGS/2011-Braga/papers/0036.pdf

SSCI, Scopus, ABDC = A, AJG 2018 =3, AJG 2015 =3, ABS 2010 =3, ABS
2009 = 3, Impact factor = 1.244; 5-year impact factor = 1.586, CiteScore = 1.64,
SNIP =1.177, SJR =1.072. SIR = Ql,

Web of science citation = 25, Google Scholar citations = 83, RePEc citations =
16, Mendeley citations = 26, Researchgate citations = 27

100



118.

119.

120.

121.

Lam, Kin, Taisheng Liu and Wing-Keung Wong*, 2012, A New Pseudo
Bayesian Model with Implications to Financial Anomalies and Investors’
Behaviors, Journal of Behavioral Finance 13(2), 93—107.

http://www.tandfonline.com/doi/abs/10.1080/15427560.2012.680993
file:///C:/Users/ WANG/Downloads/SSRN-id1611648.pdf

SSCI, ABDC = A, AJG 2018 =1, Web of Science, Scopus, Impact factor =
0.333, SJR =Q2, SJR 2018 = 0.58, Google Scholar citations = 73, ssrn citations
= 74, Citations from Mendeley = 30, Researchgate citations =21

Leung, Pui-Lam, Hon-Yip Ng, Wing-Keung Wong*, 2012, An Improved
Estimation to Make Markowitz's Portfolio Optimization Theory Users Friendly
and Estimation Accurate with Application on the US Stock Market Investment,
European Journal of Operational Research 222(1), 85-95.

http://www.sciencedirect.com/science/article/pii/S0377221712002792
https://papers.ssrn.com/sol3/papers2.cfm?abstract id=1968889

AJG 2018 =4, AJG 2015 =4, ABS 2010 = 3, ABS 2009 = 3, A* in ABDC, Impact

factor = 6.363, 5-year impact factor = 4.283, SJR Quartile = Q1, CiteScore =
10.5, SNIP = 2.455, SJR = 2.35.

Web of science citation = 28, Google Scholar citations = 84, RePEc citations =5,

Citations from Mendeley = 31, Researchgate citations = 30

Chi-Keung Woo*, Wing-Keung Wong, Ira Horowitz, Hing-Lin Chan, 2012,
Managing a scarce resource in a growing Asian economy: Water usage in Hong
Kong, Journal of Asian Economics 23(4), 374-382.

http://www.sciencedirect.com/science/article/pii/S1049007812000413
http://econpapers.repec.org/article/eeeasieco/v_3a23 3ay 3a2012 3ai 3a4 3a
p_3a374-382.htm

SSCI, Scopus, ABDC =B, AJG 2018 =1, AJG 2015 =1, Impact factor = 1.797;
CiteScore = 2.3, SNIP = 1.369, SJR = 0.66, SJR = Q2, Google Scholar citations =
8, Citation from Mendeley =5, Researchgate citations = 7,Web of science
citation = 5

Dominic Gasbarro, Wing-Keung Wong*, J. Kenton Zumwalt, (2012), Stochastic
Dominance and Behavior towards Risk: The Market for iShares, Annals of
Financial Economics 7(1), 1250005-1-20.

http://www.worldscientific.com/doi/abs/10.1142/S2010495212500054
https://ideas.repec.org/a/wsi/afexxx/v07y2012i01p1250005-1-1250005-20.html

101



listed in Scopus, Emerging Sources Citation Index and Web of Science,
CiteScore 2024 = 9.8, CiteScoreTracker 2025 = 8.6. SJR Quartile = Q1, SJR
2024 =1.09, SNIP 2024 = 0.786, H-Index =17, Q1 in Scopus

Google Scholar citations = 32, Researchgate citations = 10

122. Venus khim-sen Liew* and Thurai Murugan Nathan and Wing-keung Wong,
(2012), Are Sectoral Outputs in Pakistan Led by Energy Consumption?
Economics Bulletin, 32(3), 2326-2331.

http://econpapers.repec.org/article/eblecbull/eb-12-00548.htm

ABDC = C, Scopus, SJR Quartile = Q3, Google Scholar citations = 32, Citations from
Mendeley = 7, citations in EconPapers = 6, Web of science citation = 4

123. Wong, Wing-Keung, J. A. Wright, S.C.P. Yam, Sui Pang Yung*, 2012, A
Mixed Sharpe Ratio, Risk and Decision Analysis, 3(1-2), 37-65.

http://content.iospress.com/articles/risk-and-decision-analysis/rda51

Scopus, SJR Quartile = Q4, Google Scholar citations = 28, Citations from
Mendeley =5, Researchgate citations = 10, Mendeley Citations = 12

124. Bai, Zhidong, Yongchang Hui, Wing-Keung Wong*, Ricardas Zitikis, 2012,
Prospect Performance Evaluation: Making a Case for a Non-asymptotic UMPU
Test, Journal of Financial Econometrics 10(4), 703—732.

https://academic.oup.com/jfec/article-abstract/10/4/703/765092

SSCI, ABDC = A*, AJG 2018 =3, AJG 2015 =3, ABS 2010 = 1, Impact factor =

1.595; 5-year impact factor = 2.523, SJR = Q1, SJR 2020 =1.19

Web of science citation = 19, Google Scholar citations = 26, Citations from
Mendeley = 17, Researchgate citations = 10

125. Martin Egozcue, Luis Fuentes Garcia, Wing-Keung Wong, and Ricardas Zitikis*,
2012, The smallest upper bound for the pth absolute central moment of a class
of random variables, Mathematical Scientist 37(2), 125-131.

http://eds.b.ebscohost.com/eds/pdfviewer/pdfviewer?sid=14a79315-3281-
406d-aalf-b601abd0bla8%40sessionmgrl 02&vid=0&hid=108
http://caminos.udc.es/emni/pdf/2012/The%20smallest%20upper?%20bound.pdf

SJR Quartile = Q4, SJR 2018 =0.15
Google Scholar citations = 11, Mendeley Citations = 4

102



126.

127.

128.

129.

130.

Liao, Z.Q*., X.P. Shi, W K Wong, 2012, Consumer Perceptions of the Smartcard
in Retailing: An Empirical Study, Journal of International Consumer Marketing
24(4), 252-262.

http://www.tandfonline.com/doi/full/10.1080/08961530.2012.728503

Scopus, ABDC =B, SJR =Q2, SIR 2018 = 0.39, Google Scholar citations = 23,
Researchgate citations = 11, Mendeley Citations = 8, Web of science citation =
8

Hooi Hooi Lean, Kok Fai Phoon*, Wing-Keung Wong, 2012, Stochastic
Dominance Analysis of CTA Funds, Review of Quantitative Finance and
Accounting, 40(1), 155-170.

http://link.springer.com/article/10.1007%2Fs11156-012-0284-1

SSCI, Scopus, ABDC =B, AJG 2018 =3, AJG 2015 =3, ABS 2010 =3, ABS
2009 =3, SIR =QI1, SJR 2019 = 0.67, Google Scholar citations = 23,
Researchgate citations = 11, Citations from Mendeley = 6, Web of science
citation = 13

Martin Egozcue*, Luis Fuentes Garcia, Wing-Keung Wong, and Ric¢ardas Zitikis,
2013, Convex combinations of quadrant dependent copulas, Applied
Mathematics Letters 26(2), 249-251.

http://www.sciencedirect.com/science/article/pii/S0893965912004053
http://ceres.udc.es/www/egmni/pdf/2013/Convex%20combination%2001%20q
uadrants%20dependent%20copulas.pdf

SCI, Scopus, Web of Science, Impact factor = 3.487; 5-Year Impact

Factor: 2.718, CiteScore = 3.23, SNIP = 1.549, SJR =1.321, SJR =Ql,

Google Scholar citations = 13, Researchgate citation =136, Mendeley Citations =
9, Web of science citation = 6

James J. Kung, Wing-Keung Wong*, E-Ching Wu, 2013, Stochastic Control for
Asset Management, Journal of Mathematical Finance 3(1), 59-69. doi:
10.4236/jmf.2013.31005.

http://www.scirp.org/journal/PaperInformation.aspx?PaperID=28162

Web of Science, Google Scholar citations = 4, Researchgate citations = 1

Bai, Zhidong, Kok Fai Phoon, Keyan Wang, Wing-Keung Wong*, 2013, The
Performance of Commodity Trading Advisors: A Mean-Variance-Ratio Test

103



131.

132.

133.

134.

Approach, North American Journal of Economics and Finance, 25, 188-201.

http://www.sciencedirect.com/science/article/pii/S1062940812000617

SSCI, Scopus, ABDC =B, AJG 2018 =2, AJG 2015 =2, Impact factor = 1.119,
5-Year Impact Factor: 1.308, CiteScore = 1.47, SNIP =0.914, SJR = 0.552, SJIR
= Q2. Web of science citation = 10, Google Scholar citations = 33, Researchgate
citations = 14, Citations from Mendeley = 10, RePEc citations = 5.

Cheng, Y.S., Wong, W.K. & Woo*, C.K. 2013, How Much Have Electricity
Shortages Hampered China’s GDP Growth? Energy Policy 55, 369-373.

http://www.sciencedirect.com/science/article/pii/S0301421512010609

SSCI, ABDC = A, AJG 2018 =2, AJG 2015 =2, Impact factor = 4.88, CiteScore
=5.45, SJIR =QI1, SIR 2018 = 1.99, Web of science citation = 25, Google
Scholar citations = 75, Mendeley citations = 27, Researchgate citations = 27,

Fathi Abid, Mourad Mroua, Wing Keung Wong*, 2013, Should Americans
Invest Internationally? The Mean-Variance Portfolios Optimization and
stochastic dominance approaches, Risk and Decision Analysis 4(2), 89-102.
http://content.iospress.com/articles/risk-and-decision-analysis/rda84

Scopus, SJR Quartile = Q4, Google Scholar citations = 16, Mendeley Citations =

Zhuo Qiao*, Wing-Keung Wong, Joseph K. W. Fung, 2013, Stochastic
Dominance Relationships between Stock and Stock Index Futures Markets:
International Evidence, Economic Modelling 33, 552-559.

http://www.sciencedirect.com/science/article/pii/S0264999313001910

SSCI, ABDC = A, AJG 2018 =2, AJG 2015 =2, ABS 2010 = 2, ABS 2009 =
2,Impact factor = 2.056; 5-year impact factor = 2.188, CiteScore = 2.38, SNIP
=1.421, SJR = 1.039, SJR = Q2, Web of science citation = 13, Google Scholar
citations = 40, Citation from Mendeley = 14, Researchgate citations = 14

Guo, X., Zhu, X.H., Wong, W.K., Zhu, L. X.* (2013), A Note on Almost
Stochastic Dominance. Economics Letters 121(2), 252-256.

http://www.sciencedirect.com/science/article/pii/S0165176513003935
https://mpra.ub.uni-muenchen.de/44365/1/MPRA _paper_44365.pdf\

ABDC = A, AJG 2018 =3, AJG 2015 =3, ABS 2010 =3, ABS 2009 =3, SSCI,
Impact factor = 0.876; 5-year impact factor = 1.086, SJR Quartile = Q2

104



135.

Web of science citation = 13, Google Scholar citations = 44, Researchgate
citations = 15, RePEc citations =2, Mendeley Citations = 30.

Guorui Bian, Michael McAleer, and Wing-Keung Wong*, 2013, Robust
Estimation and Forecasting of the Capital Asset Pricing Model, Annals of
Financial Economics 1350007, DOI: 10.1142/52010495213500073

http://www.worldscientific.com/doi/abs/10.1142/S2010495213500073

listed in Scopus, Emerging Sources Citation Index and Web of Science,
CiteScore 2024 = 9.8, CiteScoreTracker 2025 = 8.6. SJR Quartile = QI, SJIR
2024 =1.09, SNIP 2024 = 0.786, H-Index =17, Q1 in Scopus

Google Scholar citations = 28

136.

137.

138.

139.

Frank J. Fabozzi*, Chun-Yip Fung, Kin Lam, Wing-Keung Wong, 2013, Market
Overreaction and Underreaction: Tests of the Directional and Magnitude Effects,
Applied Financial Economics 23(18), 1469-1482.

http://www.tandfonline.com/doi/abs/10.1080/09603107.2013.829200?needAccess=true

SSCI, ABDC =B, AJG 2018=1, AJG 2015 =2, ABS 2010 =2, ABS 2009 = 2,
Impact factor = 0.613; 5-year impact factor = 0.679; SJR Quartile = Q2.
Google Scholar citations = 44, Mendeley Citations = 5, Researchgate citation =
10

Zhuo Qiao, Ephraim Clark, Wing-Keung Wong*, 2014, Investors’ Preference
towards Risk: Evidence from the Taiwan Stock and Stock Index Futures Markets,
Accounting and Finance 54(1), 251-274.

http://onlinelibrary.wiley.com/do1/10.1111/1.1467-629X.2012.00508.x/abstract
http://papers.ssrn.com/sol3/papers.cfm?abstract id=2404101

SSCI, Scopus, AJG 2018 =2, AJG 2015 =2, ABS 2010 =2, ABS 2009 = 2, Impact
factor =2.217, ABDC = A, SJR = QI1, SJR 2018 = 0.65, Google Scholar citations
= 63, RePEc citations = 5, Mendeley citations = 24, Researchgate citations = 21

Liao, Z.*, Shi, X., Wong, W.K. 2014. Key determinants of sustainable smartcard
payment. Journal of Retailing and Consumer Services, 21(3), 306-313.

http://www.sciencedirect.com/science/article/pii/S0969698914000149

SSCI, Scopus, ABDC = A, AJG 2018 =2, AJG 2015 =2, ABS 2010 =1, ABS
2009 = 1, Impact factor = 7.135, CiteScore =9, SNIP = 1.559, SJIR = 1.211, SJR
= Q1, Google Scholar citations = 23, Mendeley Citations = 10, Researchgate
citations = 9, Web of science citation = 10

Martin Egozcue*, Sébastien Massoni, Wing-Keung Wong, and Ri¢ardas Zitikis,

105



140.

2014, Integration—segregation decisions under general value functions: ‘Create
your own bundle—choose 1, 2, or all 3! IMA Journal of Management
Mathematics 25(1), 57-72.

http://imaman.oxfordjournals.org/content/early/2012/10/29/imaman.dps024

SSCI, AJG 2018 =2, AJG 2015 =2, ABS 2010 = 2, ABS 2009 = 2, Impact factor
=1.277; 5-year impact factor = 1.218, SJR = Q1, SJR 2019 = 0.91,
Google Scholar citations = 13, Researchgate citations = 3

Abid, Fathi, Pui-Lam Leung, Mourad Mroua and Wing-Keung Wong*, 2014,
International Diversification versus Domestic diversification: Mean-Variance
Portfolio Optimization and stochastic dominance approaches, Journal of Risk
and Financial Management, 7(2), 45-66.

http://www.mdpi.com/1911-8074/7/2/45

listed in Emerging Sources Citation Index, Scopus, Web of Science, ABDC = B,
JCR = Q1, etc. Google Scholar citations = 54, Researchgate citations = 15, Web of
science citation = 23

141.

142.

143.

Guo, X., Post, T., Wong, W.K., Zhu, L.X.* (2014), Moment Conditions for
Almost Stochastic Dominance, Economics Letters, 124(2), 163—167.

http://www.sciencedirect.com/science/article/pii/S0165176514001530
https://ideas.repec.org/p/pra/mprapa/51725.html

ABDC = A, AJG 2018 =3, AJG 2015 =3, ABS 2010 =3, ABS 2009 =3, SSCI,
Impact factor = 0.876; 5-year impact factor = 1.086, SJR Quartile = Q2

Web of science citation = 12, RePEc citations =2, Mendeley citations = 23,
Google Scholar citations = 35, Researchgate citations = 16

Hua Li, Zhuo Qiao, Chun-Kei Tsang, Wing-Keung Wong*, 2014, Preferences
of Risk Averters and Risk Seekers on Stock, Housing and Money Market in
Hong Kong, International Journal of Finance 26(2), 111-142.

https://www.econbiz.de/Record/preferences-of-risk-averters-and-risk-seekers-
on-stock-housing-and-money-market-in-hong-kong-dongbei-shifan-daxue-
changchun/10011378564

ABDC = C, Google Scholar citations = 8

Jiechen Tang, Songsak Sriboonchitta, Vicente Ramos*, Wing-Keung Wong,
2014, Modelling dependence between tourism demand and exchange rate using
copula-based GARCH model, Current Issues in Method and Practice 19(9), 1-
19.

106



http://www.tandfonline.com/doi/abs/10.1080/13683500.2014.932336

SSCI, impact factor = 0.918, 5 years impact factor: 1.485, Google Scholar
citations = 73, Mendeley Citations = 9, Researchgate citations = 25

144. Zhuo Qiao*, Wing-Keung Wong, 2015, Which is a better investment choice in

145.

146.

147.

the Hong Kong residential property market: a big or small property? Applied
Economics 47(16), 1670-1685.

http://www.tandfonline.com/doi/abs/10.1080/00036846.2014.1000534

ABDC = A, Scopus, SSCI, AJG 2015 =2, AJG 2015 =2, ABS 2010 =2, ABS
2009 = 2, Impact factor = 0.586; 5-year impact factor = 0.77, SJIR Quartile =
Q2, Web of science citation = 13, Google Scholar citations = 44, Mendeley
Citations = 8, Researchgate citations = 19

Zhidong Bai, Hua Li*, Michael McAleer, Wing-Keung Wong, 2015, Stochastic
dominance statistics for risk averters and risk seekers: an analysis of stock
preferences for USA and China, Quantitative Finance 15(5), 889-900.

http://www.tandfonline.com/doi/abs/10.1080/14697688.2014.943273

SSCI, Scopus, ABDC = A, AJG 2018 =3, AJG 2015 =3, ABS 2010 =2, ABS
2009 = 2, Impact factor = 0.653; 5-year impact factor = 1.02, SJIR Quartile =
Q1. Web of science citation = 27, Google Scholar citations = 88, RePEc
citations = 4, Researchgate citation = 33, Mendeley Citations = 23

Thi Hong Van Hoang*, Wing-Keung Wong, Zhen-Zhen Zhu, 2015, Is gold
different for risk-averse and risk-seeking investors? An empirical analysis of the
Shanghai Gold Exchange, Economic Modelling 50, 200-211.

http://www.sciencedirect.com/science/article/pii/S0264999315001765

SSCI, ABDC = A, AJG 2018 =2, AJG 2015 =2, ABS 2010 =2, ABS 2009 = 2,
Impact factor = 2.056; 5-year impact factor = 2.188, CiteScore = 2.38, SNIP =
1.421, SIR = 1.039, SJR = Q2, eb of science citation = 1, Google Scholar
citations = 76, RePEc citations = 2, Researchgate citation = 33, Mendeley
citations = 50

Hooi Hooi Lean, Michael McAleer, Wing-Keung Wong*, 2015, Preferences of
risk-averse and risk-seeking investors for oil spot and futures before, during and

after the Global Financial Crisis, International Review of Economics and
Finance 40, 204-216.

http://www.sciencedirect.com/science/article/pii/S1059056015000416
https://ideas.repec.org/a/eee/reveco/v40y2015icp204-216.html

107



148.

149.

150.

151.

SSCI, Scopus, ABDC = A, AJG 2018 =2, AJG 2015 =2, Impact factor = 1.432,
5-Year Impact Factor: 1.717, CiteScore = 1.86, SNIP =1.159, SIR =0.772, SJR
=QI1, Web of science citation = 1, Google Scholar citations = 58, Researchgate
citations = 13, ssrn citations = 1, RePEc citations = 2, Mendeley Citations = 19

Thi Hong Van Hoang*, Hooi Hooi Lean, Wing-Keung Wong, 2015, Is gold good
for portfolio diversification? A stochastic dominance analysis of the Paris stock
exchange, International Review of Financial Analysis, 42, 98-108.

http://www.sciencedirect.com/science/article/pii/S1057521915000113
https://www.researchgate.net/publication/270650733 Is_gold good_for_ portfol
i0 diversification A stochastic dominance analysis of the Paris stock exch
ange

SSCI, Scopus, ABDC = A, AJG 2018 =3, AJG 2015 =3, ABS 2010 =3, ABS
2009 = 3, Impact factor = 1.693, 5-Year Impact Factor: 2.088, CiteScore
=2.25, SNIP = 1.193, SJR = 0.782, SJIR = Q1, Google Scholar citations = 129,
Researchgate citations = 31, Mendeley citations = 33

Sarah Brown, Wing-Keung Wong*, 2015, Probability and Statistics with
Applications in Finance and Economics, The Scientific World Journal, Volume
2015, 1-2.

https://www.hindawi.com/journals/tswj/

Scopus, SJR =Q2, SJR 2018 = 0.39

Guo, Xu*, Wing-Keung Wong, Qunfang Xu, Xuehu Zhu, 2015, Production and
Hedging Decisions under Regret Aversion, Economic Modelling 51, 153—158.

http://www.sciencedirect.com/science/article/pii/S0264999315002114
https://papers.ssrn.com/sol3/papers.cfm?abstract 1d=2523812

SSCI, ABDC = A, AJG 2018 =2, AJG 2015 =2, ABS 2010 =2, ABS 2009 =2,
Impact factor = 2.056; 5-year impact factor = 2.188, CiteScore = 2.38, SNIP =
1.421, SJR = 1.039, SJR = Q2, Mendeley Citations = 6, Google Scholar citations
= 34, Researchgate citations = 1

Udo Broll*, Xu Guo, Peter Welzel, Wing Keung Wong, 2015, The banking firm
and risk taking in a two-moment decision model, Economic Modelling 50, 275—
280.

http://www.sciencedirect.com/science/article/pii/S0264999315001637
https://ideas.repec.org/a/eee/ecmode/v50y2015icp275-280.html

SSCI, ABDC = A, AJG 2018 =2, AJG 2015 =2, ABS 2010 =2, ABS 2009 =2,
Impact factor = 2.056; 5-year impact factor = 2.188, CiteScore = 2.38, SNIP =

108



152.

153.

154.

155.

156.

1.421, SJR =1.039, SJR = Q2, Google Scholar citations = 47, Mendeley Citations = 8,
Researchgate citations = 16

David Owyong, Wing-Keung Wong*, Ira Horowitz, 2015, Cointegration and
Causality among the Onshore and Offshore Markets for China's Currency,
Journal of Asian Economics 41, 20-38.

http://www.sciencedirect.com/science/article/pii/S1049007815001013
https://ideas.repec.org/p/pra/mprapa/71107.html

SSCI, Scopus, ABDC =B, AJG 2018 =1, AJG 2015 =1, Impact factor = 1.797;
CiteScore = 2.3, SNIP = 1.369, SJR = 0.66, SJR = Q2,
Google Scholar citations = 36, Mendeley Citations = 14

Vic Norris, Laura Norris, Wing-Keung Wong, 2015, The Positive Feedback

Advantages of Combining Buying and Investing, Theoretical Economics Letters
5, 659-669

http://www.scirp.org/journal/PaperInformation.aspx?PaperID=60619
AJG 2015 =1, Google Scholar citations = 3

Martin Egozcue, Xu Guo, Wing-Keung Wong*, 2015, Optimal Output for the
Regret-Averse Competitive Firm Under Price Uncertainty, Eurasian Economic
Review 5(2), 279-295.

http://link.springer.com/article/10.1007/s40822-015-0030-
9?wt_mc=email.event.1.SEM.ArticleAuthorOnlineFirst
https://mpra.ub.uni-muenchen.de/51703/1/MPRA paper 51703.pdf

Emerging Sources Citation Index, Scopus, ABDC = C, AJG 2018 =1, SJR
Quartile = Q2, SJR 2019 = 0.31, Google Scholar citations = 20

Zhen-Zhen Zhu, Kok Fai Phoon, Wing-Keung Wong*, 2015, Mean-Variance
and Stochastic Dominance Analysis of Global Exchange-Traded Funds,
Frontiers in Finance and Economics 12(2), 30-55.

https://ffejournal.wordpress.com/online-papers/
https://papers.ssrn.com/sol3/papers.cfm?abstract _id=2762252
Ranked C in Australian Business Deans Council

Jodo Paulo Vieito, Wing-Keung Wong*, Zhen-Zhen Zhu, 2015, Could the global
financial crisis improve the performance of the G7 stocks markets? Applied
Economics 48(12) 1066-1080.

http://www.tandfonline.com/doi/abs/10.1080/00036846.2015.1093083?journal
Code=raec20
https://mpra.ub.uni-muenchen.de/66521/

109



157.

158.

ABDC = A, Scopus, SSCI, AJG 2015 =2, AJG 2015 =2, ABS 2010 =2, ABS
2009 =2, Impact factor = 0.586; 5-year impact factor = 0.77, SJIR Quartile = Q2

Google Scholar citations = 36, Mendeley Citations = 5, Researchgate citations =
10

Ephraim Clark, Zhuo Qiao*, Wing-Keung Wong, 2016, Theories of Risk:
Testing Investor Behaviour on the Taiwan Stock and Stock Index Futures
Markets, Economic Inquiry 54(2), 907-924.

http://onlinelibrary.wiley.com/doi/10.1111/ecin.12288/abstract
https://mpra.ub.uni-muenchen.de/74344/

SSCI, AJG 2015 =3, ABS 2010 =3, ABS 2009 = 3, Impact factor = 1.015; 5-
year impact factor = 1.25, SJR = Q1, SJR 2018 = 1.13, Google Scholar citations
=69, Mendeley Citations = 11, Researchgate citations = 11

Moawia Alghalith, Xu Guo, Wing-Keung Wong*, Lixing Zhu, 2016, A General
Optimal Investment Model in the Presence of Background Risk, Annals of
Financial Economics 11(1), 1650001 (2016) DOI:
http://dx.doi.org/10.1142/S2010495216500019
http://www.worldscientific.com/doi/abs/10.1142/S2010495216500019
http://econpapers.repec.org/paper/pramprapa/70644.htm

listed in Scopus, Emerging Sources Citation Index and Web of Science,
CiteScore 2024 = 9.8, CiteScoreTracker 2025 = 8.6. SJR Quartile = Q1, SJR
2024 =1.09, SNIP 2024 = 0.786, H-Index =17, Q1 in Scopus

Google Scholar citations = 23, Researchgate citations = 4

159.

160.

Chia-Lin Chang, Michael McAleer, Wing-Keung Wong, 2016, Behavioural,
Financial, and Health & Medical Economics: A Connection, Journal of Health
& Medical Economics 2(1), 1-4.

http://health-medical-economics.imedpub.com/behavioural-financial-and-
health-andmedical-economics-a-connection.php?aid=7850

Google Scholar citations = 10

Chun-Kei Tsang, Wing-Keung Wong*, Ira Horowitz, 2016, Arbitrage
Opportunities, Efficiency, and the Role of Risk Preferences in the Hong Kong
Property Market, Studies in Economics and Finance, 33(4), 735-754.

http://www.emeraldinsight.com/doi/abs/10.1108/SEF-03-2015-0079?af=R

Scopus, ESCI, ABDC = B, AJG 2018 =1, AJG 2015 =1, ABS 2010 =1, ABS

110



161.

162.

163.

164.

165.

2009 = 1, CiteScore = 1.1, CiteScoreTracker = 0.86, SJR Quartile = Q3, SJR
2019=0.21
Google Scholar citations = 37, Researchgate citations = 8

Chia-Lin Chang, Michael McAleer, Wing-Keung Wong, 2016, Informatics,
Data Mining, Econometrics and Financial Economics: A Connection, Journal of
Informatics and Data Mining, 1(1), 1-5.

http://datamining.imedpub.com/informatics-data-mining-econometrics-and-
financial-economics-a-connection.pdf

Google Scholar citations = 12

Thurai Murugan Nathan, Venus Khim-Sen Liew, Wing-Keung Wong*, 2016,
Disaggregated Energy Consumption and Sectoral Outputs in Thailand: ARDL
Bound Testing Approach, Journal of Management Sciences 3(1), 34-46.

http://geistscience.com/papers/view/JMS1603103
https://ideas.repec.org/a/gei/journl/v3y2016i1p39-51.html

Google Scholar citations = 5

Xu Guo, Wing-Keung Wong*, 2016, Multivariate Stochastic Dominance for
Risk Averters and Risk Seekers, RAIRO - Operations Research 50(3), 575-586.

http://www.rairo-ro.org/articles/ro/abs/2016/03/r0151031/ro151031.html
https://mpra.ub.uni-muenchen.de/70637/

Science Citation Index Expanded, Scopus, AJG 2018 =1, AJG 2015 =1, Impact
factor = 0.639; 5-year impact factor = 0.635, SJIR Quartile = Q3.

Web of science citation =, Google Scholar citations = 72, Researchgate citation
=22, Mendeley Citations = 13

Xu Guo, Donald Lien, Wing-Keung Wong*, 2016, Good Approximation of
Exponential Utility Function for Optimal Futures Hedging, Journal of
Mathematical Finance 6, 457-463.

http://www.scirp.org/Journal/PaperInformation.aspx?PaperID=70239
Web of Science, Google Scholar citations = 6, Researchgate citations = 3

Xu Guo*, Wing-Keung Wong, Lixing Zhu, 2016, Almost Stochastic Dominance
for Risk Averters and Risk Seeker, Finance Research Letters, 19, 15-21.

http://www.sciencedirect.com/science/article/pii/S1544612316300824
https://mpra.ub.uni-muenchen.de/53347/1/MPRA _paper_53347.pdf

111



SSCI, ABDC = A, AJG 2018 =2, AJG 2015 =2, Impact factor = 3.527,
CiteScore = 3.8, SJR =0.770, SIR = Q2,
Google Scholar citations = 22, Mendeley Citations = 8, Researchgate citations = 12, Web

of science citation = 8

166.

167.

168.

169.

Syed Ali Raza*, Arshian Sharif, Wing-Keung Wong, Mohd Zaini Abd Karim,
2016, Tourism Development and Environmental Degradation in the United
States: Evidence from Wavelet based Analysis, Current Issues in Tourism,
20(16), 1768-1790
http://www.tandfonline.com/doi/abs/10.1080/13683500.2016.1192587

SSCI, Scopus, AJG 2018 =2, AJG 2015 =2, ABS 2010 =2, ABS 2009 =2,
Impact factor = 0.918, 5-year impact factor = 1.485, SJR = Q1, SJR 2018 = 1.84,
ABDC = A, Google Scholar citations = 183 Researchgate citations = 40,
Mendeley Citations = 37.

Chia-Lin Chang, Michael McAleer, Wing-Keung Wong*, 2016, Management
Science, Economics and Finance: A Connection, International Journal of
Economics and Management Sciences, 5(4), 1-5.

https://dialnet.unirioja.es/servlet/articulo?codigo=5515899

http://papers.tinbergen.nl/16040.pdf

Google Scholar citations = 13, Researchgate citations = 7

Michael McAleer, John Suen, Wing Keung Wong*, 2016, Profiteering from the
Dot-com Bubble, Subprime Crisis and Asian Financial Crisis, Japanese
Economic Review 67(3), 257-279.

http://onlinelibrary.wiley.com/doi/10.1111/jere.12084/full
http://eprints.ucm.es/21682/1/1318.pdf

SSCI, ABDC =B, AJG 2018=1, AJG 2015 =1, Impact factor = 0.423; 5-year
impact factor = 0.52, SJR Quartile = Q2. Google Scholar citations = 30,
Researchgate citations = 5, Mendeley Citations = 3

Lam, Kin, Lean, Hooi Hooi, Wong, Wing-Keung, 2016, Stochastic Dominance
and Investors’ Behavior towards Risk: The Hong Kong Stocks and Futures

Markets, International Journal of Finance 28(2), 113-135.

ABDC=C,

112



170. Yi Zheng and Wing-Keung Wong, Mean, Volatility Spillover and Time-varying
Conditional Dependence in Chinese Stock Markets, Emerging Markets Letter

Google Scholar citations = 5
171. Yongchang Hui, Wing-Keung Wong, Zhidong Bai*, Zhen-Zhen Zhu, 2017, A
New Nonlinearity Test to Circumvent the Limitation of Volterra Expansion with

Application, Journal of the Korean Statistical Society, 46(3), 365-374.

https://mpra.ub.uni-muenchen.de/75216/1/MPRA paper 75216.pdf
http://www.sciencedirect.com/science/article/pii/S1226319216300618

SCI, SJR =Q3, SJR 2018 = 0.39, Impact Factor: 0.353, 5-Year Impact Factor:
0.504, CiteScore= 0.75, SNIP = 0.557, SIR = 0.387
Google Scholar citations = 22, Researchgate citation = 1, Mendeley Citations = 5.

172. RongHua Xu, Wing-Keung Wong, Guanrong Chen*, Shuo Huang, 2017,
Topological Characteristics of the Hong Kong Stock Market: A Test-based P-

threshold Approach to Understanding Network Complexity, Scientific Reports
7,41379, doi:10.1038/srep41379

http://www.nature.com/articles/srep41379

JCR = Q1, SJR = QI, SJR 2018 = 1.41, 2-year impact factor: 5.228, 5-year
impact factor: 5.525, Immediacy index: 0.559, Eigenfactor ® score: 0.209420,
Article influence score: 1.865, 2-year median: 3. Google Scholar citations =38,
Mendeley Citations = 13, Researchgate citations = 6

173. Massoud Moslehpour, Wing-Keung Wong, Carrine K. Aulia, Van Kien Pham*,
2017, Repurchase intention of Korean beauty products among Taiwanese
consumers, Asia Pacific Journal of Marketing and Logistics 29(3), 569-588.

http://www.emeraldinsight.com/doi/pdfplus/10.1108/APJML-06-2016-0106
SSCI, Emerging Sources Citation Index; Scopus, ABDC = B, Impact Factor:
1.276, CiteScore = 1.61, CiteScoreTracker = 3.37, SJR = Q2, SJR 2018 =0.33

Google Scholar citations = 88, Mendeley Citations = 8, Researchgate citations = 14

174. Mourad Mroua*, Fathi Abid, Wing Keung Wong, 2017, Optimal diversification,
stochastic dominance, and sampling error, American Journal of Business, Vol.
32 Issue: 1, pp.58-79, doi: 10.1108.
http://www.emeraldinsight.com/doi/abs/10.1108/AJB-04-2015-0014

listed in Emerging Sources Citation Index, Google Scholar citations = 10

175. Pin Ng, Wing-Keung Wong, Zhijie Xiao*, 2017, Stochastic dominance via

113



quantile regression with applications to investigate arbitrage opportunity and
market efficiency, European Journal of Operational Research 261(2), 666-678.

http://franke.nau.edu/pin-ng/working/StochasticDominance.pdf
http://www.sciencedirect.com/science/article/pii/S0377221717301923

AJG 2018 =4, AJG 2015 =4, ABS 2010 =3, ABS 2009 = 3, A* in ABDC,

Impact factor = 6.363, 5-year impact factor = 4.283, SJR Quartile = Q1,
CiteScore = 10.5, SNIP =2.455, SJR = 2.35.
Google Scholar citations = 49, Mendeley Citations = 20, Researchgate citations = 15

176. Moawia Alghalith, Xu Guo, Cuizhen Niu*, Wing-Keung Wong, 2017, Input

Demand under Joint Energy and Output Prices Uncertainties, Asia-Pacific
Journal of Operational Research, 34, 1750018.

http://www.worldscientific.com/doi/abs/10.1142/S021759591750018X
https://mpra.ub.uni-muenchen.de/79739/

ESCI, Scopus, AJG 2018 =1, ABS2015 = 1, extended SSCI. IF = 1.109, SJR Quartile

= Q3, CiteScore = 1.6, SNIP = 0.56, SJR 2020 = 0.366, Google Scholar citations =
16, Mendeley Citations = 2.

177. Moawia Alghalith, Cuizhen Niu*, Wing-Keung Wong, 2017, The impacts of
joint energy and output prices uncertainties in a mean-variance framework,
Theoretical Economics Letters, 7, 1108-1120.

AJG 2015 =1, Google Scholar citations =13

178. Niu, Cuizhen, Wong, Wing-Keung*, Xu, Qunfang, 2017, Kappa Ratios and
(Higher-Order) Stochastic Dominance, Risk Management 19(3), 245-253.

https://link.springer.com/article/10.1057/s41283-017-0020-1

SCI and SSCI, IF =2.231, ABDC = C, SJR Quartile = Q2, SJR 2020 = 0.37, etc.
Google Scholar citations = 36, Mendeley Citations = 11, Researchgate citations = 15

179. Guo, Xu, McAleer, Michael, Wong, Wing-Keung*, Zhu, Lixing, 2017, A
Bayesian approach to excess volatility, short-term underreaction and long-term

overreaction during financial crises, North American Journal of Economics
and Finance 42, 346-358.

https://ideas.repec.org/p/tin/wpaper/20160003.html

SSCI, Scopus, ABDC =B, AJG 2018 =2, AJG 2015 =2, Impact factor = 1.119,
5-Year Impact Factor: 1.308, CiteScore = 1.47, SNIP =0.914, SJR =0.552, SJIR
= Q2, Google Scholar citations =58, Mendeley Citations = 3.

114



180.

Xu Guo, Xuejun Jiang, Wing-Keung Wong* (2017), Stochastic Dominance and
Omega Ratio: Measures to Examine Market Efficiency, Arbitrage Opportunity,
and Anomaly, Economies 5(4), 38.

listed in Emerging Sources Citation Index, Web of Science, Q2 in Scopus,
ABDC =C, AJG 2018 =1, AJG 2015 =1, SJR Quartile = Q2, SJIR 2021 = 0.44,
Citescore = 2.7, Citescore = Q2, SNIP 2021 = 1.095, etc.

181.

182.

183.

184.

185.

Google Scholar citations =52, Researchgate citations = 9

Terence Tai-Leung Chong, Bingqing Cao, Wing Keung Wong*, 2017, A
Principal Component Approach to Measuring Investor Sentiment in Hong Kong,
Journal of Management Sciences, Volume 4, Issue 2, 237-247.

http://geistscience.com/journals/jms
https://mpra.ub.uni-muenchen.de/77147/1/MPRA paper 77147.pdf

Google Scholar citations =14

Chia-Lin Chang, Michael McAleer*, Wing Keung Wong, 2017, Research Ideas
for the Journal of Management Information and Decision Sciences, Journal of
Management Information and Decision Sciences, 20(1).

indexed in SJR = Q2, SJR 2020 = 0.277, CiteScore 2020 = 1.2, SNIP 2020 =
0.752, etc.

Chia-Lin Chang, Michael McAleer*, Wing Keung Wong, 2017, Editorial
Statement of Intent for the 20™ Anniversary of the Journal of Management
Information and Decision Sciences, Journal of Management Information and
Decision Sciences, 20(1).

https://www.abacademies.org/articles/editorial-statement-of-intent-for-the-
20th-anniversary-of-the-journal-of-management-information-and-decision-
sciences-7796.html

indexed in SJR = Q2, SJR 2020 = 0.277, CiteScore 2020 = 1.2, SNIP 2020 =
0.752, etc.

Chang, C.L., McAleer, M., Wong, W.K.* 2017. Management Information,
Decision Sciences, and Financial Economics: A Connection, Journal of
Management Information and Decision Sciences, 20, 1-19.

indexed in SJR = Q2, SJR 2020 = 0.277, CiteScore 2020 = 1.2, SNIP 2020 =
0.752, etc.

Google Scholar citations = 27, Researchgate citations = 8

Alimaa Batai, Amanda M.Y. Chu, Zhihui Lv, Wing-Keung Wong*, 2017,

115



China’s impact on Mongolian Exchange Rate, Journal of Management
Information and Decision Sciences 20(1), 1-22.

https://www.abacademies.org/articles/chinas-impact-on-mongolian-exchange-
rate-6897.html

indexed in SJR = Q2, SJR 2020 = 0.277, CiteScore 2020 = 1.2, SNIP 2020 =
0.752, etc.
Google Scholar citations = 12, Researchgate citations = 4

186. Sheung Chi Chow, Juncal Cunado, Rangan Gupta*, Wing-Keung Wong, 2018,
Causal Relationships between Economic Policy Uncertainty and Housing
Market Returns in China and India: Evidence from Linear and Nonlinear Panel

and Time Series Models, Studies in Nonlinear Dynamics and Econometrics,
22(2), https://doi.org/10.1515/snde-2016-0121.

https://www.degruyter.com/view/j/snde.ahead-of-print/snde-2016-0121/snde-
2016-0121.xml

http://www.up.ac.za/media/shared/61/WP/wp 2016 74.zp101076.pdf

SSCI, AJG 2018 =2, AJG 2015 =2, ABS 2010 =2, ABS 2009 = 2, Impact factor =
0.517; 5-year impact factor = 0.628, A in ABDC, SJR =Q2, SJR 2018 =0.55
Google Scholar citations = 66, Researchgate citations = 10

187. Wing-Keung Wong*, Sheung-Chi Chow, Tai-Yuen Hon, Kai-Yin Woo, 2018,
Empirical Study on Conservative and Representative Heuristics of Hong Kong
Small Investors Adopting Momentum and Contrarian Trading Strategies,
International Journal of Revenue Management 10(2), 146-147.

Scopus, C in ABDC, SJR =Q3, SJR 2018 =0.21
https://ra.lib.hksyu.edu.hk/jspui/bitstream/20.500.11861/4415/1/Paper_27 2017
working%?20paper.pdf
https://www.inderscienceonline.com/doi/pdf/10.1504/IJRM.2018.091836

Google Scholar citations = 21, Researchgate citations = 11

188. Moslehpour, M., Wong, W.K.*, Lin, Y.H., Huyen, N.T.L. 2018. Top purchase
intention priorities of Vietnamese low cost carrier passengers: expectations and

satisfaction. Eurasian Business Review 8(4), 371-389.
listed in SSCI with Impact Factor =2.14, Scopus, Emerging Sources Citation Index,

ABDC =C, SJR=0QI, SJR 2019 = 0.69, etc.

Google Scholar citations = 46, Researchgate citations = 11, Mendeley Citations = 3

116



189. Zhidong Bai, Yongchang Hui*, Dandan Jiang, Zhihui Lv, Wing Keung Wong,
Shurong Zheng, 2018, A New Test of Multivariate Nonlinear Causality, PLoS
ONE 13(1): e0185155.https://doi.org/10.1371/journal.pone.0185155

http://journals.plos.org/plosone/

SSCI with IF = 2.7666, Scopus, Web of Science, SJIR = Q1, SJR 2019 =1.02

Google Scholar citations = 44, Researchgate citations =9

190. Kien, P. V., Wong, W. K., Moslehpour, M., & Musyoki, D. (2018). Simultaneous
Adaptation of AHP and Fuzzy AHP to Evaluate Outsourcing Services in East and
Southeast Asia. Journal of Testing and Evaluation, https.//doi. org/10.1520/JTE20170420.
ISSN, 0090-3973.

SCI, Impact factor = 0.669, 5-year impact factor = 0.721, SJR =Q3, SJR 2018 =
0.29, Google Scholar citations = 4

191. Dinabandhu Sethi, Wing-Keung Wong, Debashis Acharya, 2018, Can a
Disinflationary Policy have a Differential Impact on Sectoral Output? A Look at
Sacrifice Ratios in OECD and non-OECD Countries, Margin: The Journal of
Applied Economic Research, 12(2), 138-170.

http://journals.sagepub.com/doi/pdf/10.1177/0973801017753260
listed in Emerging Sources Citation Index, Scopus, Australian Business Deans
Council =C, Google Scholar citations = 2, Researchgate citations = 2

192. Xu Guo, Gao-Rong Li, Michael McAleer, Wing-Keung Wong*, 2018,
Specification Testing of Production in a Stochastic Frontier Model,
Sustainability, 10, 3082; doi:10.3390/su10093082.

https://www.mdpi.com/2071-1050/10/9/3082/pdf

indexed by both SCIE and SSCI with Impact Factor = 3.889, 5-year Impact Factor
=4.089, SJR Quartile = QI1, SJR 2021 = 0.66, JCR: Q2, CiteScore = 5.0, CiteScore
=Ql, etc.

Google Scholar citations = 18, Web of science citation >1

193. Xu Guo, Andreas Wagener, Wing-Keung Wong*, Lixing Zhu, 2018, The Two-
Moment Decision Model with Additive Risks, Risk Management 20(1), 77-94.

http://link.springer.com/article/10.7/s41283-017-0028-6
https://mpra.ub.uni-muenchen.de/77625/1/MPRA _paper_77625.pdf

SCI and SSCI, IF =2.231, ABDC = C, SJR Quartile = Q2, SJR 2020 = 0.37, etc.

Google Scholar citations = 33, Mendeley Citations = 7, Researchgate citations = 14

117



194. Cuizhen Niu, Xu Guo, Michael McAleer, Wing-Keung Wong*, 2018, Theory
and Application of an Economic Performance Measure of Risk, International
Review of Economics & Finance 56, 383-396.

https://www.sciencedirect.com/science/article/pii/S1059056017306135

https://ideas.repec.org/p/ucm/doicae/1718.html

SSCI, Scopus, ABDC = A, AJG 2018 =2, AJG 2015 =2, Impact factor = 1.432,

5-Year Impact Factor: 1.717, CiteScore = 1.86, SNIP =1.159, SIR =0.772, SJIR
=Q1, Google Scholar citations =24, Mendeley Citations = 4, Researchgate citations
8

195. Massoud Moslehpour, Van Kien Pham, Wing-Keung Wong* and Ismail Bilgicli,
2018, e-Purchase Intention of Taiwanese Consumers: Sustainable Mediation of
Perceived Usefulness and Perceived Ease of Use, Sustainability, 10(1), 234;
doi:10.3390/su10010234

http://www.mdpi.com/2071-1050/10/1/234

indexed by both SCIE and SSCI with Impact Factor = 3.889, 5-year Impact Factor
=4.089, SJR Quartile = QI1, SJR 2021 = 0.66, JCR: Q2, CiteScore = 5.0, CiteScore
=Ql, etc.

Google Scholar citations = 227, Mendeley Citations = 11, Researchgate citations = 16

196. Chia-Lin Chang, Michael McAleer, Wing-Keung Wong, 2018, Big Data,
Computational Science, Economics, Finance, Marketing, Management, and
Psychology: Connections. Journal of Risk and Financial Management 11(1), 15;
https://doi.org/10.3390/jrfm11010015

listed in Emerging Sources Citation Index, Scopus, Web of Science, ABDC = B,
JCR = QIl, SJR Quartile = Q4, SJR 2021 = 0.21, etc.

Google Scholar citations = 33, Researchgate citations = 22, Web of science citation
=15

197. Zongxin Li, Xinge Li, Yongchang Hui *, Wing-Keung Wong, 2018, Maslow
Portfolio Selection for Individuals with Low Financial Sustainability,
Sustainability 10(4), 1128; https://doi.org/10.3390/sul0041128.

http://www.mdpi.com/journal/sustainability

indexed by both SCIE and SSCI with Impact Factor = 3.889, 5-year Impact Factor
=4.089, SJR Quartile = QI1, SJR 2021 = 0.66, JCR: Q2, CiteScore = 5.0, CiteScore
=Ql, etc.
Google Scholar citations = 34, Mendeley Citations = 13, Researchgate citations = 22, Web
of science citation = 2

198. Chia-Lin Chang, Michael McAleer, Wing Keung Wong, 2018, Research Ideas

118



for Advances in Decision Sciences (ADS), Advances in Decision Sciences

http://journal.asia.edu.tw/ADS/category/table-of-contents-for-year-2018/

Scopus, UGC CARE, SJR Quartile = Q2, SIR 2022 =0.27, SIR 2023 = 0.42, H-Index
=31, g-index = 39, 110-index = 30, CiteScore 2023 = 4.7, CiteScoreTracker 2024 = 8.0,
SNIP 2022 = 0.640, SNIP 2023 =0.799, Q1 in Scopus, impact factor =2 (top 8%), Impact

Score = 2.36, Impact IF = 2.39 etc.
Google Scholar citations = 1

199. Chia-Lin Chang, Michael McAleer, Wing Keung Wong, 2018, Editorial
Statement of Intent for the 21%" Anniversary of Advances in Decisions Sciences,
Advances in Decision Sciences, 1-10.

http://iads.site/wp-content/uploads/papers/2018/Editorial-Statement-of-Intent-
for-ADS _12-September-2018.pdf

Scopus, UGC CARE, SJR Quartile = Q2, SIR 2022 =0.27, SIR 2023 = 0.42, H-Index
=31, g-index = 39, 110-index = 30, CiteScore 2023 = 4.7, CiteScoreTracker 2024 = 8.0,
SNIP 2022 =0.640, SNIP 2023 = 0.799, Q1 in Scopus, impact factor = 2 (top 8%), Impact
Score = 2.36, Impact IF = 2.39 etc.

200. Chia-Lin Chang, Michael McAleer, Wing Keung Wong, 2018, Decision
Sciences, Economics, Finance, Business, Computing, and Big Data:
Connections, Advances in Decision Sciences, 22(A), 1-58.

http://journal.asia.edu.tw/ADS/category/table-of-contents-for-year-2018/
Scopus, UGC CARE, SJR Quartile = Q2, SIR 2022 =0.27, SIR 2023 = 0.42, H-Index
=31, g-index = 39, 110-index = 30, CiteScore 2023 = 4.7, CiteScoreTracker 2024 = 8.0,
SNIP 2022 = 0.640, SNIP 2023 = 0.799, Q1 in Scopus, impact factor = 2 (top 8%), Impact
Score = 2.36, Impact IF = 2.39 etc.
Google Scholar citations = 12

201. Saruultuya Tsendsuren, Chu-Shiu Li*, Sheng-Chang Peng, Wing-Keung Wong,
2018, The Effects of Health Status on Life Insurance Holdings in 16 European
Countries, Sustainability 10(10), 3454; https://doi.org/10.3390/su10103454

indexed by both SCIE and SSCI with Impact Factor = 3.889, 5-year Impact Factor
=4.089, SJR Quartile = Q1, SJIR 2021 =0.66, JCR: Q2, CiteScore = 5.0, CiteScore
=QlI, etc.

Google Scholar citations = 21, Researchgate citations = 7.

202. Sergio Ortobelli Lozza, Wing-Keung Wong*, Frank J. Fabozzi, Martin Egozcue,
2018. Diversification versus Optimal: Is There Really a Diversification Puzzle?
Applied Economics, 50(43), 4671-4693.

https://www.tandfonline.com/doi/abs/10.1080/00036846.2018.1459037

119



ABDC = A, Scopus, SSCI, AJG 2015 =2, AJG 2015 =2, ABS 2010 =2, ABS
2009 =2, Impact factor = 0.586; 5-year impact factor = 0.77, SJR Quartile = Q2,
Google Scholar citations = 20, Mendeley Citations = 2, Researchgate citations =

203. Richard Lu, Chen-Chen Yang, Wing-Keung Wong*, 2018, Time Diversification:
Perspectives from the Economic Index of Riskiness, Annals of Financial
Economics 13(3), 1850011.

https://www.worldscientific.com/doi/abs/10.1142/S2010495218500112

listed in Scopus, Emerging Sources Citation Index and Web of Science,
CiteScore 2024 = 9.8, CiteScoreTracker 2025 = 8.6. SJR Quartile = QI, SJIR
2024 = 1.09, SNIP 2024 = 0.786, H-Index =17, Q1 in Scopus

Google Scholar citations = 27, Researchgate citations = 2

204. WeiMing Mou, Wing-Keung Wong, Michael McAleer *, 2018, Financial Credit
Risk Evaluation Based on Core Enterprise Supply Chains, Sustainability 10(10),
3699; https://doi.org/10.3390/sul0103699

indexed by both SCIE and SSCI with Impact Factor = 3.889, 5-year Impact Factor
=4.089, SJR Quartile = Q1, SJR 2021 = 0.66, JCR: Q2, CiteScore = 5.0, CiteScore
=Ql, etc.
Google Scholar citations = 38, Researchgate citations = 6,Web of science citation
=13

205. Wing-Keung Wong, Hooi Hooi Lean, Michael McAleer, Feng-Tse Tsai*, 2018,
Why are Warrant Markets Sustained in Taiwan but not in China?, Sustainability
10(10), 3748, https://doi.org/10.3390/sul0103748.

indexed by both SCIE and SSCI with Impact Factor = 3.889, 5-year Impact Factor
=4.089, SJR Quartile = Q1, SJIR 2021 =0.66, JCR: Q2, CiteScore = 5.0, CiteScore
=Ql, etc.
1Google Scholar citations = 19, Researchgate citations = 17, Web of science
citation = 11

206. Massoud Moslehpour, Ismail Bilgicli, Wing-Keung Wong*, Quynh-Xuan Hua-
Le, 2018, Meeting the Agricultural Logistics Requirements of Accommodation
Enterprises in Sakarya, Turkey, Journal of Management Information and
Decision Sciences 21(1), 1-9.

https://www.abacademies.org/articles/Meeting-the-agricultural-logistics-
requirements-of-accomodation-enterprises-in-sakarya-turkey-1532-5806-21-

1-115.pdf

120



indexed in SJR = Q2, SJR 2020 = 0.277, CiteScore 2020 = 1.2, SNIP 2020 =
0.752, etc.
Google Scholar citations = 1

207. Munkh-Ulzii, Batmunkh, Michael McAleer*, Massoud Moslehpour,
Wing-Keung Wong, 2018, Confucius and Herding Behaviour in the Stock
Markets in China and Taiwan, Sustainability  10(12), 4413
https://doi.org/10.3390/su10124413.

indexed by both SCIE and SSCI with Impact Factor = 3.889, 5-year Impact Factor
=4.089, SJIR Quartile = Q1, SJR 2021 = 0.66, JCR: Q2, CiteScore = 5.0, CiteScore
=Ql, etc.
Google Scholar citations = 23, Researchgate citations = 11, Web of science
citation = 6

208. Muhammad Arifai, Anh Tung Tran, Massoud Moslehpour*, Wing-Keung Wong,
2018, Two-tier board system and Indonesian family owned firms performance,
Management Science Letters 8(7), 737-754.

http://growingscience.com/beta/msl/2825-two-tier-board-system-and-
indonesian-family-owned-firms-performance.html
https://academic-accelerator.com/Impact-of-Journal/Management-Science-
Letters

Scopus, SJR =Q4, SIR 2018 =0.15

209. Elie Bouri, Rangan Gupta*, Wing-Keung Wong and Zhenzhen Zhu, 2018. Is
Wine a Good Choice for Investment? Pacific-Basin Finance Journal, 51, 171-
183.

AJG 2018 =2, AJG 2015 =2, ABS 2010 =2, ABS 2009 = 2, Impact factor =
1.442; 5-year impact factor = 1.981, A in ABDC, CiteScore =2.21, SNIP =
1.279, SJR = 0.787, SJR Quartile = Q1, Google Scholar citations = 56,
Researchgate citations = 5

210. Alghalith, M., Wong, W.-K., Yue, X. G., & Floros, C. (2018). A New Option
Jump-Diffusion Model: A Simple Formula. The International Journal of Finance,
30, 1-11.
listed in ABDC (C).
211. Sheung Chi Chow, Joao Paulo Vieito, Wing Keung Wong*, 2019. Do both
demand-following and supply-leading theories hold true in developing

countries?, Physica A: Statistical Mechanics and its Applications 513, 536-554.

https://mpra.ub.uni-muenchen.de/87641/

121



https://www.sciencedirect.com/science/article/pii/S0378437118307842

Scopus, ISI Science Citation Index, JG 2018=2, AJG 2015=2, ABS 2010=1,
SJR Quartile = Q3, ABDC = A, Impact Factor: 2.5, 5-Year Impact Factor: 2.464,
CiteScore =2.82, SNIP = 1.214, SJR = 0.699

Google Scholar citations = 45, Researchgate citations = 4

212. Xu Guo, Raymond H. Chan, Wing-Keung Wong*, Lixing Zhu, 2019, Mean-
Variance, Mean-VaR, Mean-CVaR Models for Portfolio Selection with
Background Risk, Risk Management 21(2), 73-98.

https://link.springer.com/article/10.1057/s41283-018-0043-2
SCI, and SSCI, IF = 2.231, ABDC = C, SJR Quartile = Q2, SJR 2020 = 0.37,
etc., Google Scholar citations = 82, Researchgate citations = 7

213. Zhen-Zhen Zhu, Zhidong Bai, Jodo Paulo Vieito, Wing-Keung Wong*, (2019).
The Impact of the Global Financial Crisis on the Efficiency of Latin American
Stock Markets, Estudios de Economia 46(1), 5-30.

http://estudiosdeeconomia.uchile.cl/

SSCI with IF = 0.545, 5-year IF = 0.510, ABDC = C, JCR = Q4, SJR = Q4, SIR
2018 =0.14, Scopus, Google Scholar citations = 32, Researchgate citations = 14

214. Xu Guo, Wing-Keung Wong*, 2019. Comparison of the production behaviour
of regret-averse and purely risk-averse firms, Estudios de Economia 46(2), 157-
161.

http://estudiosdeeconomia.uchile.cl/

SSCI with IF = 0.545, 5-year IF = 0.510, ABDC = C, JCR = Q4, SJR = Q4, SIR
2018 = 0.14, Scopus, Google Scholar citations = 12

215. Riza Demirer *, Rangan Gupta, Zhihui Lv, Wing-Keung Wong, 2019, Equity
Return Dispersion and Stock Market Volatility: Evidence from Multivariate
Linear and Nonlinear Causality Tests, Sustainability, 17(2),
351; https://doi.org/10.3390/su11020351

indexed by both SCIE and SSCI with Impact Factor = 3.889, 5-year Impact Factor
=4.089, SJR Quartile = Q1, SJR 2021 = 0.66, JCR: Q2, CiteScore = 5.0, CiteScore
=Ql, etc.
Google Scholar citations = 17, Researchgate citations = 5, Web of science
citation =9

216. Sheung-Chi Chow, Rangan Gupta, Tahir Suleman, Wing-Keung Wong, 2019,

Long-Run Movement and Predictability of Bond Spread for BRICS and PIIGS:
The Role of Economic, Financial and Political Risks, Journal of Reviews on

122



Global Economics, 8, 239-257.

https://www lifescienceglobal.com/independent-journals/journal-of-reviews-
on-global-economics

Scopus, SJIR = Q4, SJIR 2018 = 0.14, etc.
Google Scholar citations = 19, Researchgate citations = 3

217. Xu Guo, Cuizhen Niu, Wing-Keung Wong*, 2019, Farinelli and Tibiletti ratio
and Stochastic Dominance, Risk Management 21, 201-213.
https://doi.org/10.1057/s41283-019-00050-2.

http://www.springer.com/finance/journal/41283
SCI, and SSCI, IF = 2.231, ABDC = C, SJR Quartile = Q2, SIR 2020 = 0.37,

etc.
Google Scholar citations = 19, Researchgate citations = 8

218. Massoud Moslehpour, Purevdulam Altantsetseg, WeiMing Mou, Wing-Keung
Wong*, 2019, Organizational climate and work style: The missing links for
sustainability of leadership and satisfied employees, Sustainability, 11(1), 125;
https://doi.org/10.3390/sul1010125

http://www.mdpi.com/journal/sustainability/stats

indexed by both SCIE and SSCI with Impact Factor = 3.889, 5-year Impact Factor
=4.089, SJR Quartile = Q1, SJIR 2021 =0.66, JCR: Q2, CiteScore = 5.0, CiteScore
=Ql, etc.

Google Scholar citations = 125, Web of science citation = 10

219. Kim-Hung Pho, Tuan-Kiet Tran, Thi Diem-Chinh Ho, Wing-Keung Wong*,
2019, Optimal Solution Techniques in Decision Sciences: A Review, Advances
in Decision Sciences 23(1), 1-47.

Scopus, UGC CARE, SJR Quartile = Q2, SIR 2022 =0.27, SIR 2023 = 0.42, H-Index
=31, g-index = 39, 110-index = 30, CiteScore 2023 = 4.7, CiteScoreTracker 2024 = 8.0,
SNIP 2022 = 0.640, SNIP 2023 = 0.799, Q1 in Scopus, impact factor =2 (top 8%), Impact
Score = 2.36, Impact IF = 2.39 etc.

Google Scholar citations = 13, Researchgate citations =9

220. Truong, B. C., Van Thuan, N., Hau, N. H., & McAleer, M. (2019). Applications of the
Newton-Raphson method in decision sciences and education. Advances in Decision
Sciences, (4), 1-28.

Scopus, UGC CARE, SJR Quartile = Q2, SIR 2022 =0.27, SIR 2023 = 0.42, H-Index
=31, g-index = 39, 110-index = 30, CiteScore 2023 = 4.7, CiteScoreTracker 2024 = 8.0,

123



SNIP 2022 = 0.640, SNIP 2023 = 0.799, Q1 in Scopus, impact factor = 2 (top 8%), Impact
Score = 2.36, Impact IF = 2.39 etc.
Google Scholar citations = 13, Researchgate citations = 11

221. Sel Ly, Kim-Hung Pho*, Sal Ly, Wing-Keung Wong, 2019, Determining
Distribution for the Product of Random Variables by Using Copulas, Risks, 7(1),
23; https://doi.org/10.3390/risks7010023.

listed in Scopus, Emerging Sources Citation Index, Web of Science, ABDC =B, SJR
=Q2, SJIR 2021 = 0.4, CiteScore 2021 = 2.2, CiteScore = Q2, Q2 in Scopus, etc.

listed in Scopus, Emerging Sources Citation Index, Web of Science, ABDC =B, SJR
= QIl, SJR 2022 = 0.44, CiteScore 2022 = 3.1, CiteScoreTracker 2023 = 3.3,
CiteScore = Q2, Q2 in Scopus, etc. Impact Factor: 2.2 (2022); 5-Year Impact Factor:
1.9 (2022)

Google Scholar citations = 32, Researchgate citations = 17,Web of science
citation =7

222. Sel Ly, Kim-Hung Pho*, Sal Ly, Wing-Keung Wong, 2019. Determining
Distribution for the Quotients of Dependent and Independent Random Variables
by Using Copulas, Journal of Risk and Financial Management, 12, 42.
https://doi.org/10.3390/jrfm12010042.

https://www.mdpi.com/1911-8074/12/1/42

listed in Emerging Sources Citation Index, Scopus, Web of Science, ABDC = B,
JCR = QIl, SJR Quartile = Q4, SJR 2021 = 0.21, etc.

Google Scholar citations = 23, Researchgate citations = 2,Web of science citation =
6

223. Tuan, B.A., Pho, K.H., Huy, L.M., & Wong, W.K.* (2019). Stemtech model in
Asean Universities: An empirical research at Can Tho University. Journal of
Management Information and Decision Sciences, 22(2), 107-127.

http://www.abacademies.org/journals/journal-of-management-information-and-
decision-sciences-home.html

indexed in SJR = Q2, SJR 2020 = 0.277, CiteScore 2020 = 1.2, SNIP 2020 =
0.752, etc. Google Scholar citations =9

224. Nguyen Huu Hau*, Bui Anh Tuan, Tran Thi Thu Thao, Wing-Keung Wong,
2019. Teaching mathematics by practical decision modeling in Vietnam high
schools to serve the fourth industrial revolution. Journal of Management
Information and Decision Sciences 22(4), 444-461.

124



https://www.abacademies.org/articles/teaching-mathematics-by-practical-
decision-modeling-in-vietnam-high-schools-to-serve-the-fourth-industrial-
revolution.pdf

indexed in SJR = Q2, SJR 2020 = 0.277, CiteScore 2020 = 1.2, SNIP 2020 =
0.752, etc.

225. E. Gilani, D. Salimi, M. Jouyandeh, Keyvan Tavasoli, Wing-Keung Wong, 2019.
A trend study on the impact of social media in decision making. International
Journal of Data and Network Science. 3(3):201-22.

http://erowingscience.com/beta/ijds/3088-a-trend-study-on-the-impact-of-
social-media-in-decision-making.html

listed in Scopus, SJR Quartile = Q2, SJR 2021 = 0.32, CiteScore 2021 = 2.7, etc.
Google Scholar citations = 25.

226. Kim-Hung Pho, Thi Diem-Chinh Ho, Tuan-Kiet Tran, Wing-Keung Wong*,
2019, Moment Generating Function, Expectation and Variance of Ubiquitous
Distributions with Applications in Decision Sciences: A Review, Advances in
Decision Sciences 23(2), 1-85.

Scopus, UGC CARE, SJR Quartile = Q2, SIR 2022 =0.27, SIR 2023 = 0.42, H-Index
=31, g-index = 39, 110-index = 30, CiteScore 2023 = 4.7, CiteScoreTracker 2024 = 8.0,
SNIP 2022 = 0.640, SNIP 2023 = 0.799, Q1 in Scopus, impact factor = 2 (top 8%), Impact
Score = 2.36, Impact IF = 2.39 etc.

Google Scholar citations = 9

227. Rangan Gupta, Zhihui Lv *, Wing-Keung Wong, 2019, Macroeconomic Shocks
and Changing Dynamics of the U.S. REITs Sector, Sustainability, 11(10), 2776;
https://doi.org/10.3390/sul 1102776

https://www.mdpi.com/2071-1050/11/10/2776

indexed by both SCIE and SSCI with Impact Factor = 3.889, 5-year Impact Factor
=4.089, SJR Quartile = Q1, SJIR 2021 =0.66, JCR: Q2, CiteScore = 5.0, CiteScore
=Ql, etc.

Google Scholar citations = 25. Researchgate citations = 3

228. Chong-Chuo Chang, Munkh-Ulzii Batmunkh, Wing-Keung Wong*,
Munkhchimeg Jargalsaikhan, 2019. Relationship between Capital Structure and
Profitability: Evidence from Four Asian Tigers, Journal of Management
Information and Decision Sciences, 22(2), 54-65.

125



indexed in SJR = Q2, SJR 2020 = 0.277, CiteScore 2020 = 1.2, SNIP 2020 =
0.752, etc. Google Scholar citations = 93

229. Andy Wui-Wing CHENG, Nikolai Sheung-Chi CHOW?*, David Kam-Hung
CHUI, Wing-Keung WONG, 2019, The Three Musketeers relationships between
Hong Kong, Shanghai and Shenzhen before and after Shanghai-Hong Kong Stock
Connect, Sustainability, 11(14), 3845; https://doi.org/10.3390/sul 1143845

indexed by both SCIE and SSCI with Impact Factor = 3.889, 5-year Impact Factor
=4.089, SJR Quartile = Q1, SJR 2021 = 0.66, JCR: Q2, CiteScore = 5.0, CiteScore
=Ql, etc.
Google Scholar citations = 31, Researchgate citations = 2, Web of science
citation =7

230. Rangan Gupta, Chi Keung Marco Lau, Vasilios Plakandaras and Wing-Keung
Wong, 2019, The Role of Housing Sentiment in Forecasting US Home Sales
Growth: Evidence from a Bayesian Compressed Vector Autoregressive Model,
Economic Research-Ekonomska Istrazivanja 32(1), 2554-2567.

http://www.tandfonline.com/action/journallnformation?show=editorialBoard&;j
ournalCode=rero20

listed in Scopus, Emerging Sources Citation Index, Web of Science, ISI, SSCI
with Impact factor = 3.034, 5-year impact factor = 3.062, SJR Quartile = Q2,
SJR 2020 = 0.51, CiteScore = 3.4, SNIP = 1.217, Impact Factor Best Quartile
2020 = Q2, etc. Google Scholar citations = 24

231. Buu-Chau Truong, Kim-Hung Pho, Van-Buol Nguyen, Bui Anh Tuan, Wing-
Keung Wong, 2019, Graph Theory and Environmental Algorithmic Solutions to
Assign Vehicles: Application to Garbage Collection in Vietnam, Advances in
Decision Sciences 23(3), 1-35.

Scopus, UGC CARE, SJR Quartile = Q2, SIR 2022 =0.27, SIR 2023 = 0.42, H-Index
=31, g-index = 39, 110-index = 30, CiteScore 2023 = 4.7, CiteScoreTracker 2024 = 8.0,
SNIP 2022 =0.640, SNIP 2023 = 0.799, Q1 in Scopus, impact factor = 2 (top 8%), Impact
Score = 2.36, Impact IF = 2.39 etc.

232. Dong, Chi, Hooi H. Lean, Zamri Ahmad, and Wing-Keung Wong. 2019. "The
Impact of Market Condition and Policy Change on the Sustainability of Intra-
Industry Information Diffusion in China" Sustainability 11, no. 4: 1037.
https://doi.org/10.3390/su11041037

indexed by both SCIE and SSCI with Impact Factor = 3.889, 5-year Impact Factor
=4.089, SJR Quartile = Q1, SJIR 2021 =0.66, JCR: Q2, CiteScore = 5.0, CiteScore
=Ql, etc.

126



233.

Lv, Zhihui, Amanda M. Y. Chu, Michael McAleer, Wing-Keung Wong*, 2019,
Modelling Economic Growth, Carbon Emissions, and Fossil Fuel Consumption
in China: Cointegration and Multivariate Causality, International Journal of
Environmental Research and Public Health, 6(21). pii: E4176. doi:
10.3390/ijerph16214176.

https://www.ncbi.nlm.nih.gov/pubmed/31671848
https://www.mdpi.com/1660-4601/16/21/4176

listed in Science Citation Index Expanded, Scopus, Social Sciences Citation Index,
Web of Science with Impact Factor: 3.39 (2020) ; 5-Year Impact Factor: 3.789
(2020), JCR = Q1, SJR Quartile = Q1, SJR = 0.81, CiteScore 2021 = 4.5, etc.

234.

235.

236.

237.

Google Scholar citations = 79, Researchgate citations = 1

Dat Tien Tran, Wing-Keung Wong, Massoud Moslehpour®, Quynh Le Hua
Xuan, 2019, Speculating Environmental Sustainability Strategy for Logistics
Service Providers Based on DHL Experiences, Journal of Management
Information and Decision Sciences 22(4), 415-443.

http://www.abacademies.org/journals/journal-of-management-information-
and-decision-sciences-home.html

indexed in SJR = Q2, SJR 2020 = 0.277, CiteScore 2020 = 1.2, SNIP 2020 =

0.752, etc.

Thi-Hong-Van Hoang*, Zhen-Zhen Zhu, Abdelbari El Khamlichi, Wing-Keung
Wong, 2019, Does the Shari’ah screening impact the gold-stock nexus? A
sectorial analysis. Resources Policy 61, 617-626.

https://www.sciencedirect.com/science/article/p11/S0301420717305548

SSCI, ABDC = B, AJG 2018 =2, AJG 2015 =2, Impact factor = 3.185; 5-year
impact factor = 3.828, CiteScore = 4.09, SNIP = 1.685, SJR = Q1, SJR 2018 =
1.17, Google Scholar citations = 15, Researchgate citations = 5

Vasilios Plakandaras, Rangan Gupta*, Wing-Keung Wong, 2019. Point and
Density Forecasts of Oil Returns: The Role of Geopolitical Risks, Resources
Policy 62, 580-587.

https://www.journals.elsevier.com/resources-policy

SSCI, ABDC = B, AJG 2018 =2, AJG 2015 =2, Impact factor = 3.185; 5-year
impact factor = 3.828, CiteScore =4.09, SNIP = 1.685, SJR = QI, SJR 2018 =
1.17, Google Scholar citations = 77, Researchgate citations = 3, Web of science
citation=17

Ha Thi Thanh Le and Wing-Keung Wong, 2019, A study on the factors affecting

127



238.

239.

etc.

240.

241.

a firm's capital structure decision: A case study at Petro Vietnam, Journal of
Advanced Research in Dynamical and Control Systems, 11( 5), 834-845.

https://www.jardcs.org/abstract.php?id=1211
https://www.scimagojr.com/journalsearch.php?g=20500195215&tip=sid&clea
n=0

https://www.scopus.com/sourceid/20500195215

SJR2019=0.13,SJR=Q3

Maria Rebecca Valenzuela*, Wing-Keung Wong, Zhen-Zhen Zhu, 2020,
Sources of inequality in the Philippines: Insights from stochastic dominance tests
for richness and poorness, World Economy 43(10), 2650-2673.

http://onlinelibrary.wiley.com/journal/10.1111/(ISSN)1467-9701

SSCI, Scopus, ABDC = A, AJG 2018 =2, AJG 2015 =2, ABS 2010 =2, ABS
2009 = 2, Impact factor = 1.088, SJR = Q1, SJR 2018 = 0.66

Google Scholar citations = 13

Raymond H. Chan, Ephraim Clark, Xu Guo, Wing-Keung Wong*, 2020, New
Development on the Third-Order Stochastic Dominance for Risk-Averse and

Risk-Seeking Investors with Application in Risk Management, Risk
Management 22, 108-132.

https://link.springer.com/article/10.1057/s41283-019-00057-9

SCI, and SSCI, IF = 2.231, ABDC = C, SJR Quartile = Q2, SJR 2020 = 0.37,
Google Scholar citations = 30, Web of Science citation = 3
Wing-Keung Wong, 2020. Review on Behavioral Economics and Behavioral

Finance, Studies in Economics and Finance 37(4), 625-672.
https://doi.org/10.1108/SEF-10-2019-0393

Scopus, ESCI, ABDC = B, AJG 2018 =1, AJG 2015 =1, ABS 2010 =1, ABS
2009 = 1, CiteScore = 1.1, CiteScoreTracker = 0.86, SJR Quartile = Q3, SJR
2019 =0.21, Google Scholar citations = 20

Thi Hong Van Hoang*, Zhen-Zhen Zhu, Bing Xiao, Wing-Keung Wong, 2020,
The seasonality of gold prices in China: Does the risk-aversion level matter?
Accounting and Finance 60 (3), 2617-2664.

SSCI, Scopus, AJG 2018 =2, AJG 2015 =2, ABS 2010 =2, ABS 2009 =2,
Impact factor =2.217, ABDC = A, SJR =Q1, SJR 2018 =0.65, Google Scholar
citations = 15, Researchgate citations = 4, Web of Science citation = 3.

128



242. Kai Yin Woo, Chulin Mai, Michael McAleer, Wing-Keung Wong*, 2020.

Review on Efficiency and Anomalies in Stock Markets, Economies 8(1), 20.
https://doi.org/10.3390/economies8010020

https://www.mdpi.com/2227-7099/8/1/20

listed in Emerging Sources Citation Index, Web of Science, Q2 in Scopus,
ABDC =C, AJG 2018 =1, AJG 2015 =1, SJR Quartile = Q2, SJIR 2021 = 0.44,
Citescore = 2.7, Citescore = Q2, SNIP 2021 = 1.095, etc.

Google Scholar citations = 97

243. Yuan, X.; Tang, J.; Wong, W.-K.; Sriboonchitta, S. 2020. Modeling Co-
Movement among Different Agricultural Commodity Markets: A Copula-
GARCH Approach. Sustainability 2020, 12, 393.

https://www.mdpi.com/2071-1050/12/1/393

indexed by both SCIE and SSCI with Impact Factor = 3.889, 5-year Impact Factor
=4.089, SJR Quartile = QI1, SJR 2021 = 0.66, JCR: Q2, CiteScore = 5.0, CiteScore
=Ql, etc.
Google Scholar citations = 31, Researchgate citations = 6, Web of science
citation = 4

244. Wong, Wing-Keung, 2020, Editorial Statement for Mathematical Finance,
Journal of Risk and  Financial = Management 13(2), 18;
https://doi.org/10.3390/jrfm 13020018 (registering DOI)

https://www.mdpi.com/1911-8074/13/2/18

listed in Emerging Sources Citation Index, Scopus, Web of Science, ABDC = B,
JCR =Q1, SJR Quartile = Q4, SJR 2021 = 0.21, etc.

245. Wing-Keung Wong, 2020, Editorial Statement and Research Ideas for
Efficiency and Anomalies in Stock Markets, Economies, 8, 10.

listed in Emerging Sources Citation Index, Web of Science, Q2 in Scopus,
ABDC =C, AJG 2018 =1, AJG 2015 =1, SJR Quartile = Q2, SJR 2021 = 0.44,
Citescore = 2.7, Citescore = Q2, SNIP 2021 = 1.095, etc.

Google Scholar citations = 3

246. Nguyen Huu Hau, Bui Anh Tuan, Tran Thu Giang, Wing-Keung Wong*, 2020.
Application of assessment in decision sciences: a study on the assessment of
students’ mathematical achievement in Vietnam high schools. Journal of
Management Information and Decision Sciences, 23(2), 86-111.

https://www.abacademies.org/articles/Application-of-assessment-in-decision-

129



sciences:-a-study-on-the-assessment-of-students%E2%80%99-mathematical-
achievement-in-Vietnam-high-schools-1532-5806-23-2-184.pdf

indexed in SJR = Q2, SJR 2020 = 0.277, CiteScore 2020 = 1.2, SNIP 2020 =
0.752, etc.

247. Phanee Thipwong, Wing-Keung Wong*, Wan-Tran Huang, (2020). Kano model
analysis for five-star hotels in Chiang Mai, Thailand. Journal of Management
Information and Decision Sciences, 23(1), 1-6.

https://www.abacademies.org/articles/Kano-model-analysis-for-five-star-hotels-in-
chiang-mait-thailand-1532-5806-23-1-175.pdf

indexed in SJR = Q2, SJR 2020 = 0.277, CiteScore 2020 = 1.2, SNIP 2020 =
0.752, etc.

248. Phanee Thipwong, Wing-Keung Wong*, Wan-Tran Huang, (2020). The impact
comparison of supply chain relationship on public transportation quality in
Taichung city, Taiwan and Chiang Mai city, Thailand. Journal of Management
Information and Decision Sciences, 23(1), 16-34.

https://www.abacademies.org/articles/The-impact-comparison-of-supply-
chain-relationship-on-public-transportation-quality-in-Taichung-city-Taiwan-
and-Chiang-Mai-city-Thailand-1532-5806-23-2-177.pdf

indexed in SJR = Q2, SJR 2020 = 0.277, CiteScore 2020 = 1.2, SNIP 2020 =
0.752, etc.

249. Moawia Alghalith, Wing-Keung Wong*, 2020. Welfare Gains from Macro-
Hedging, Annals of Financial Economics 15(2), 2050009.

listed in Scopus, Emerging Sources Citation Index and Web of Science,
CiteScore 2024 = 9.8, CiteScoreTracker 2025 = 8.6. SJR Quartile = Q1, SJR
2024 =1.09, SNIP 2024 = 0.786, H-Index =17, Q1 in Scopus

Google Scholar citations = 2

250. Nguyen Huu Hau, Tran Trung Tinh, Hoa Anh Tuong, Wing-Keung Wong*,
2020. Review of Matrix Theory with Applications in Education and Decision
Sciences. Advances in Decision Sciences, 24(1), 1-41.

http://journal.asia.edu.tw/ADS/review-of-matrix-theory-with-applications-in-
education-and-decision-sciences/

Scopus, UGC CARE, SJR Quartile = Q2, SIR 2022 =0.27, SIR 2023 = 0.42, H-Index
=31, g-index = 39, 110-index = 30, CiteScore 2023 = 4.7, CiteScoreTracker 2024 = 8.0,

130



SNIP 2022 = 0.640, SNIP 2023 = 0.799, Q1 in Scopus, impact factor = 2 (top 8%), Impact
Score = 2.36, Impact IF = 2.39 etc.

251. Amanda M.Y. Chu, Zhihui Lv, Niklas Wagner*, Wing-Keung Wong, 2020,
Linear and Nonlinear Growth Determinants: The Case of Mongolia and its

Connection to China, Emerging Markets Review 43, 100693.

https://www.sciencedirect.com/science/article/p1i/S156601411830428 X

SSCI, Scopus; AJG 2018 =2, AJG 2015 =2, ABS 2010 =1, ABS 2009 =1,
ABDC = A, Impact factor = 2.108; 5-year impact factor = 2.884, CiteScore
=2.63, SNIP = 1.3, SJR = 1.0, SJR = QI, etc. Google Scholar citations = 14.

252. Huu Manh Nguyen, Thi Huong Giang Vuong, Thi Huong Nguyen, Yang-Che
Wu*, Wing-Keung Wong, 2020. Sustainability of Both Pecking Order and
Trade-off Theories in Chinese Manufacturing Firms. Sustainability, 12(9), 3883;
https://doi.org/10.3390/su12093883.

https://www.mdpi.com/2071-1050/12/9/3883

indexed by both SCIE and SSCI with Impact Factor = 3.889, 5-year Impact Factor
=4.089, SJR Quartile = QI1, SJR 2021 = 0.66, JCR: Q2, CiteScore = 5.0, CiteScore
=Ql, etc.

Google Scholar citations = 10, Researchgate citations = 4

253. Chia-Lin Chang, Michael McAleer*, Wing-Keung Wong, 2020. Risk and
Financial Management of COVID-19 in Business, Economics, and Finance.
Journal of Risk and  Financial = Management, 13(5), 102;
https://doi.org/10.3390/jrfm 13050102

listed in Emerging Sources Citation Index, Scopus, Web of Science, ABDC = B,
JCR =Q1, SJR Quartile = Q4, SJR 2021 = 0.21, etc.
Google Scholar citations = 129,

254. Munkh-Ulzii Batmunkh, Enkhbayar Choijil, Jodo PauloVieito, Christian
Espinosa-Méndez, Wing-KeungWong 2020. Does Herding Behavior Exist in the
Mongolian Stock Market?, Pacific-Basin Finance Journal, 62, 101352,
https://doi.org/10.1016/j.pacfin.2020.101352

https://www.evise.com/co-
author/?dgcid=invite_email coauthorupdate0927538X#/PBFJ/submission/PBF

J 2020 123

AJG 2018 =2, AJG 2015 =2, ABS 2010 = 2, ABS 2009 = 2, Impact factor =
1.442; 5-year impact factor=1.981, ABDC = A, CiteScore =2.21, SNIP =1.279,

131



SJR =0.787, SIR Quartile = Q1, Google Scholar citations = 79,

255. Tran Thai Ha Nguyen, Massoud Moslepour, Thi Thuy Van Vo, Wing-Keung
Wong*, 2020, State Ownership, Profitability, Risk-Taking Behavior, and
Investment: An Empirical Approach to get better Trading Strategy for Listed
Corporates in Vietnam. Economies &, 46.

https://www.mdpi.com/2227-7099/8/2/46

listed in Emerging Sources Citation Index, Web of Science, Q2 in Scopus,
ABDC =C, AJG 2018 =1, AJG 2015 =1, SJR Quartile = Q2, SJIR 2021 = 0.44,
Citescore = 2.7, Citescore = Q2, SNIP 2021 = 1.095, etc.

Google Scholar citations = 13,

256. Jabir Esmaeil, Husam Rjoub*, Wing Keung Wong, 2020. Do oil price shocks
and other factors create bigger impacts on Islamic banks than conventional
banks?. Energies, 13(12), 3106; https://doi.org/10.3390/en13123106.

https://www.mdpi.com/journal/energies/sections/energy economics policy

listed in Science Citation Index Expanded, Scopus, Web of Science with Impact
Factor: 2.702 (2019) ; 5-Year Impact Factor: 2.822 (2019), SJR Quartile = Q1, SJR
2020 = 0.598, CiteScore 2020 = 4.7, CiteScore 2020 = Q1, else. Google Scholar
citations = 17

257. Ngo Tung Hieu, Lam Minh Huy, Huynh Manh Phat, Nguyen Ngoc Phuong Anh,

Wing Keung Wong™*, 2020. Decision sciences in education: The STEMtech model to
create stem products at high schools in Vietnam. Advances in Decision Sciences, 24(2),
1-50.

http://journal.asia.edu.tw/ADS/wp-content/uploads/papers/2020/Decision-
Sciences-in-Education-The-STEMtech-Model-to-Create-Stem-Products-at-
High-Schools-in-Vietnam.pdf
Scopus, UGC CARE, SJR Quartile = Q2, SIR 2022 =0.27, SIR 2023 = 0.42, H-Index
=31, g-index = 39, 110-index = 30, CiteScore 2023 = 4.7, CiteScoreTracker 2024 = 8.0,
SNIP 2022 = 0.640, SNIP 2023 = 0.799, Q1 in Scopus, impact factor =2 (top 8%), Impact
Score = 2.36, Impact IF = 2.39 etc.
Google Scholar citations = 4

258. Samah Ibnou-Laaroussi, Husam Rjoub*, Wing-Keung Wong, 2020.
Sustainability of Green Tourism among International Tourists and Its Influence
on the Achievement of Green Environment: Evidence from North Cyprus.
Sustainability 12(14), 5698; https://doi.org/10.3390/sul2145698

indexed by both SCIE and SSCI with Impact Factor = 3.889, 5-year Impact Factor
=4.089, SJR Quartile = Q1, SJIR 2021 =0.66, JCR: Q2, CiteScore = 5.0, CiteScore
= Ql, etc. Google Scholar citations = 37

132



https://www.mdpi.com/2071-1050/12/14/5698

259. Ying Li, Yue Xia, Yang-Che Wu*, Wing-Keung Wong, (2020). The sustainability
of energy substitution in the Chinese electric power sector. Sustainability, 12(13), 5463.

doi:10.3390/sul2135463

indexed by both SCIE and SSCI with Impact Factor = 3.889, 5-year Impact Factor
=4.089, SJR Quartile = Q1, SJR 2021 = 0.66, JCR: Q2, CiteScore = 5.0, CiteScore
=Ql, etc.

Google Scholar citations = 7

260. Imran Yousaf, Shoaib Ali, Wing-Keung Wong*, 2020. Return and Volatility
transmission between world-leading and Latin American stock markets:
portfolio implications. Journal of Risk and Financial Management /3(7),
148; https://doi.org/10.3390/jrfm13070148

listed in Emerging Sources Citation Index, Scopus, Web of Science, ABDC = B,
JCR =Q1, SJIR Quartile = Q4, SJIR 2021 = 0.21, etc.
Google Scholar citations = 44

261. Yousaf, Imran, Shoaib Ali, and Wing-Keung Wong. 2022. Return and volatility
transmissions between metals and stocks: a study of the emerging Asian markets
by using the VAR-AGARCH approach. 4sia-Pacific Journal of Operational
Research: 2040020.

https://www.worldscientific.com/doi/abs/10.1142/S0217595920400205
Scopus, AJG 2018 =1, ABS2015 =1, SCIE (SCI extended). IF = 1.070, SJR Quartile
= Q3, CiteScore 2021 = 1.4, CiteScoreTracker 2022 = 1.3, SNIP = 0.56, SJR 2021
=0.319

Web of Science citations = 7, Google Scholar citations = 14

262. Siamand Hesami, Bezhan Rustamov, Husam Rjoub *, Wing-Keung Wong, 2020.
Implications of oil price fluctuations for tourism receipts: The Case of Oil
Exporting Countries. Energies, 13(17), 4349;
https://doi.org/10.3390/en13174349.

listed in Science Citation Index Expanded, Scopus, Web of Science with Impact
Factor: 2.702 (2019) ; 5-Year Impact Factor: 2.822 (2019), SJR Quartile = Q1, SJR
2020 = 0.598, CiteScore 2020 = 4.7, CiteScore 2020 = Q1, else. Google Scholar
citations = 18

263. Tuan Hai Nguyen, Kuan-Han Lin, Ferry Fadzlul Rahman, Ou, J-P., Wing-Keung
Wong*, 2020. Study of depression, anxiety, and social media addiction among
undergraduate students. Journal of Management Information and Decision
Sciences, 23(4), 284-303.

133



indexed in SJR = Q2, SJR 2020 = 0.277, CiteScore 2020 = 1.2, SNIP 2020 =
0.752, etc. Google Scholar citations =9

264. Imran Yousaf*, Shoaib Ali, Wing-Keung Wong, 2020. An empirical analysis of
the volatility spillover effect between world leading and the Asian stock markets:
Implication for portfolio management. Journal of Risk and Financial
Management, 13, 226; doi:10.3390/jrfm13100226

listed in Emerging Sources Citation Index, Scopus, Web of Science, ABDC = B,
JCR =Q1, SJIR Quartile = Q4, SJR 2021 = 0.21, etc.
Google Scholar citations = 24

265. Moawia Alghalith, Wing-Keung Wong*, 2020. Extension of Stein's Lemmas to
General Functions and Distributions. Advances in Decision Sciences 24(4), 77-
88.

Scopus, UGC CARE, SJR Quartile = Q2, SIR 2022 =0.27, SIR 2023 = 0.42, H-Index
=31, g-index = 39, i110-index = 30, CiteScore 2023 = 4.7, CiteScoreTracker 2024 = 8.0,
SNIP 2022 =0.640, SNIP 2023 = 0.799, Q1 in Scopus, impact factor = 2 (top 8%), Impact
Score = 2.36, Impact IF = 2.39 etc.

266. Wenjing Xie, Jodo Paulo Vieito, Ephraim Clark, Wing-Keung Wong*, 2020.
Could Mergers Become More Sustainable? A Study of the Stock Exchange
Mergers of NASDAQ and OMX. Sustainability 2020, 12(20), 8581;

https://www.mdpi.com/2071-1050/12/20/8581

indexed by both SCIE and SSCI with Impact Factor = 3.889, 5-year Impact Factor
=4.089, SJR Quartile = QI1, SJR 2021 = 0.66, JCR: Q2, CiteScore = 5.0, CiteScore
=Ql, etc.

Google Scholar citations = 1

267. Kamrul Hassan, Ariful Hoque*, Dominic Gasbarro, Wing-Keung Wong, 2020.
Are Islamic stocks immune from financial crises? Evidence from contagion tests.

International Review of Economics and Finance,
https://doi.org/10.1016/j.iref.2020.08.004

https://www.sciencedirect.com/science/article/abs/pii/S1059056020301738

SSCI, Scopus, ABDC = A, AJG 2018 =2, AJG 2015 =2, Impact factor = 1.432,
5-Year Impact Factor: 1.717, CiteScore =1.86, SNIP = 1.159, SJR =0.772, SJR
= QI, Google Scholar citations = 24

268. Richard Lu, Vu Tran Hoang, Wing-Keung Wong*, (2021). Do lump-sum investing

134



strategies really outperform dollar-cost averaging strategies?. Studies in Economics
and Finance 38(3), 675-691.

Scopus, ESCI, ABDC = B, AJG 2018 =1, AJG 2015 =1, ABS 2010 =1, ABS
2009 = 1, CiteScore = 1.1, CiteScoreTracker = 0.86, SJR Quartile = Q3, SJR
2019=10.21,

Web of Science citations = 5, Google Scholar citations = 13

269.

Susilo Nur Aji Cokro Darsono, Wing-Keung Wong, Nguyen Tran Thai Ha,
Hafsah Fajar Jati, Diah Setyawati Dewanti, 2021. Cultural Dimensions and
Sustainable Stock Exchanges Returns in the Asian Region. Journal of Accounting
and Investment 22(1), 133-149.

https://journal.umy.ac.id/index.php/ai/issue/view/704
Google Scholar citations = 5

270. Kim Hung PHO, Sel LY, Richard LU, Thi Hong Van HOANG,* Wing-Keung

271.

WONG, 2021. Is Bitcoin a better portfolio diversifier than gold? A copula and
sectoral analysis for China. Infernational Review of Financial Analysis, 74,
101674.

https://www.sciencedirect.com/science/article/pii/S105752192100017X?casa_t
oken=RIRIXFL.thGKAAAAA:KY7mJo70dLxOG6KjcCHOQ mIlelL.8ePRmh3
xPZ2iRYPIVX00CP-FHRDjzWHyn49SfivEEVKmL6 V]

SSCI, Scopus, ABDC = A, AJG 2018 =3, AJG 2015 =3, ABS 2010 = 3, ABS
2009 = 3, Impact factor = 1.693, 5-Year Impact Factor: 2.088, CiteScore =2.25,
SNIP =1.193, SJR =0.782, SJIR = Q1, Google Scholar citations = 98.

Xu Guo, Martin Egozcue*, Wing-Keung Wong, 2021. Production theory under
price uncertainty for firms with disappointment aversion. International Journal
of Production Research 59(8), 2392-2405.

https://www.tandfonline.com/doi/abs/10.1080/00207543.2020.1733699?j0ournalCo
de=tprs20

SSCI, Scopus; AJG 2018 =3, AJG 2015 =3, ABS 2010 = 3, ABS 2009 = 3,
Impact factor = 2.623; A in ABDC, Google Scholar citations = 28.

272. Chenghu Ma*, Wing-Keung Wong, 2021. A Theoretical Foundation for Games

of Complete/Incomplete Contracts. International Journal of Financial
Engineering 8(1), 2150010.

https://www.worldscientific.com/doi/abs/10.1142/S2424786321500109

135



SJR Quartile = Q4, ESCI, etc. Google Scholar citations = 3

273. Husam Rjoub*, Adetola Odugbesan, Tomiwa Sunday Adebayo, Wing-Keung
Wong, 2021. Sustainability of the moderating role of Financial Development in
the Determinants of Environmental Degradation. Sustainability 13(4), 1844.
https://doi.org/10.3390/su13041844

https://www.mdpi.com/2071-1050/13/4/1844

indexed by both SCIE and SSCI with Impact Factor = 3.889, 5-year Impact Factor
=4.089, SJIR Quartile = Q1, SJR 2021 = 0.66, JCR: Q2, CiteScore = 5.0, CiteScore
=Ql, etc.

Google Scholar citations = 83

274. Blinyamin Fuat Yildiz, Siamand Hesami, Husam Rjoub, Wing-Keung Wong,
2021. Interpretation of Oil Price Shocks on Macroeconomic Aggregates of South
Africa: Evidence from SVAR. Journal of Contemporary Issues in Business and
Government, Volume 27, Issue 1, Pages 279-287.

https://cibg.org.au/index.php/article 7401.html

ESCI, ABDC = C, etc. Google Scholar citations = 34

275. Thong Trung Nguyen, Toan Luu Duc Huynh*, Wing-Keung Wong, 2021,
Factors driving openness in China trade: corruption, exchange rate volatility, and
macro determinants, Review of Pacific Basin Financial Markets and Policies,
Vol. 24, No. 02, 2150016

https://www.worldscientific.com/worldscinet/rpbfmp

listed in ABDC: B, SCOPUS: Q3, ESCI index, SJR =Q3, SJR 2019 = 0.32,
Web of Science citations = 6, Google Scholar citations =9
276. Nikolai Sheung-Chi Chow, Ma. Rebecca Valenzuela, Wing-Keung Wong*,
2021, New Tests for Richness and Poorness: A Stochastic Dominance Analysis

of Income Distributions in Hong Kong. Asia-Pacific Journal of Operational
Research 39(04), 2040025.

https://www.worldscientific.com/do0i/10.1142/S0217595920400254

ESCI, Scopus, AJG 2018 =1, ABS2015 =1, extended SSCI. IF = 1.109, SJR Quartile
= Q3, CiteScore = 1.6, SNIP = 0.56, SJR 2020 = 0.366, Google Scholar citations =
7.

Web of Science citations = 1, Google Scholar citations = 7

136



277. Fang-Yi Lo, Wing-Keung Wong*, Jessica Geovani, Optimal Combinations of
Factors Influencing the Sustainability of Taiwanese Firms. International Journal
of  Emerging  Markets, Vol 16 No. 5, pp. 909-928.
https://doi.org/10.1108/IJOEM-02-2020-0205

https://www.emerald.com/insight/content/doi/10.1108/IJOEM-02-2020-
0205/full/html

listed in Scopus, AJG = 1, ABDC = B, SSCI with Impact Factor = 2.488, 5-year
impact factor = 2.504, SJR Quartile = Q2, SJR 2020 = 0.43, CiteScore Tracker 2021
= 3.0, etc.

Web of Science citations = 9, Google Scholar citations = 18

278. Husam Rjoub*, Jamiu Adetola Odugbesan, Tomiwa Sunday Adebayo, Wing-
Keung Wong, 2021. Investigating the Causal Relationships among Carbon
Emissions, Economic Growth, and Life Expectancy in Turkey: Evidence from
Time and Frequency Domain Causality Techniques. Sustainability 2021, 13,
2924. https://doi.org/10.3390/su13052924

indexed by both SCIE and SSCI with Impact Factor = 3.889, 5-year Impact Factor
=4.089, SJR Quartile = QI1, SJR 2021 = 0.66, JCR: Q2, CiteScore = 5.0, CiteScore
=Ql, etc.

Google Scholar citations = 106

279. Amanda M. Y. Chu, Thomas W.C. Chan, Mike K. P. So, Wing-Keung Wong*,
2021. Dynamic Network Analysis of COVID-19 with a Latent Pandemic Space
Model. International Journal of Environmental Research and Public Health, /8(6),
3195; https://doi.org/10.3390/ijerph18063195

https://www.mdpi.com/1660-4601/18/6/3195

listed in Science Citation Index Expanded, Scopus, Social Sciences Citation Index,
Web of Science with Impact Factor: 3.39 (2020) ; 5-Year Impact Factor: 3.789
(2020), JCR =QI1, SJR Quartile=Q1, SJIR =0.81, CiteScore 2021 =4.5, etc. Google
Scholar citations = 18

280. Zhihui Lv, Amanda M. Y. Chu, Wing Keung Wong*, Thomas C. Chiang, 2021.
The maximum-return-and-minimum-volatility effect: Evidence from including
both Health Care and Treasure-Bill in the portfolio. Risk Management 23(1), 97-
122.

https://ideas.repec.org/a/pal/risman/v23y2021i1d10.1057 s41283-021-00069-4.html

137



SCI and SSCI with Impact factor = 2.231, 5-year impact factor = 1.75, rated "C" in
ABDC, SJR Quartile = Q2, SJIR 2020 = 0.37, etc.

Web of Science citations = 4, Google Scholar citations = 5

281. Tran Thai Ha Nguyen, Wing-Keung Wong*, 2021, Do state ownership and
business environment explain corporate cash holdings? Empirical evidence from an
emerging country. Asian Academy of Management Journal of Accounting &
Finance, 17(1).

http://web.usm.my/journal/aamjaf/aamjaf17012021/aamjaf17012021_1.pdf

listed in Emerging Sources Citation Index, Scopus, ABDC =C, SJR =Q3, SIR 2023
= 0.24, the Australian Excellence in Research (ERA) Ranked Journal List,
Impact factor = 0.2, etc.

Google Scholar citations = 13

282. Edeki, S. O., Okoli, D. C., Ahmad, H., & Wong, W. K. (2021). Approximate series
solutions of a one-factor term structure model for bond pricing. Annals of Financial
Economics, 16(04), 1-22.

listed in Scopus, Emerging Sources Citation Index and Web of Science,
CiteScore 2024 = 9.8, CiteScoreTracker 2025 = 8.6. SJR Quartile = Q1, SJR
2024 =1.09, SNIP 2024 = 0.786, H-Index =17, Q1 in Scopus

283. Tomiwa Sunday Adebayo, Abraham Ayobamiji Awosusi, Jamiu Adetola
Odugbesan, Gbenga Daniel Akinsola, Wing-Keung Wong, Husam Rjoub*, 2021.
Sustainability of Energy-induced Growth nexus in Brazil: Do CO2 Emissions
and Urbanization matter? Sustainability, 13(8), 4371;
https://doi.org/10.3390/su13084371.

indexed by both SCIE and SSCI with Impact Factor = 3.889, 5-year Impact Factor
=4.089, SJR Quartile = Q1, SJIR 2021 =0.66, JCR: Q2, CiteScore = 5.0, CiteScore
=Ql, etc.

Google Scholar citations = 86

284. Wing-Keung Wong, 2021. Editorial Statement and Research Ideas for Behavioral
Economics and Behavioral Finance. Studies in Economics and Finance,
forthcoming.

Scopus, ESCI, ABDC =B, AJG 2018 =1, AJG 2015 =1, ABS 2010 =1, ABS 2009 =
1, CiteScore = 1.1, CiteScoreTracker = 0.86, SJIR Quartile = Q3, SJR 2019 =0.21,

285. Shabir Mohsin Hashmi, M Akram Gilal, Wing-Keung Wong*, 2021.
Sustainability of Global Economic Policy and Stock Market Returns in Indonesia.
Sustainability 13(10), 5422; https://doi.org/10.3390/su13105422.

138



https://www.mdpi.com/2071-1050/13/10/5422

indexed by both SCIE and SSCI with Impact Factor = 3.889, 5-year Impact Factor
=4.089, SJR Quartile = Q1, SJR 2021 = 0.66, JCR: Q2, CiteScore = 5.0, CiteScore
=Ql, etc.

Google Scholar citations = 3

286. Amarawan Pentrakan, Cheng-Chia Yang, Wing-Keung Wong*, 2021. How Well
Does a Sequential Minimal Optimization Model Perform in Predicting Medicine
Prices for Procurement System?. International Journal of Environmental
Research and Public Health, 18(11), 5523;
https://doi.org/10.3390/ijerph18115523

https://www.mdpi.com/1660-4601/18/11/5523

listed in Science Citation Index Expanded, Scopus, Social Sciences Citation Index,
Web of Science with Impact Factor: 3.39 (2020) ; 5-Year Impact Factor: 3.789
(2020), JCR =Q1, SJR Quartile = Q1, SJR =0.81, CiteScore 2021 = 4.5, etc.

Web of Science citations = 5, Google Scholar citations = 6
287. Wing-Keung Wong*, 2021. Editorial Statement and Research Ideas for

Behavioral Financial Economics in Emerging Market. International Journal of
Emerging Markets 16(5), 946-951. https://doi.org/10.1108/IJOEM-07-2021-991.

listed in Scopus, AJG = 1, ABDC = B, SSCI with Impact Factor = 2.488, 5-year
impact factor = 2.504, SJR Quartile = Q2, SJR 2020 = 0.43, CiteScore Tracker 2021
= 3.0, etc.

Web of Science citations = 6, Google Scholar citations = 13

288. Nguyen Duy Suu, Ho Thuy Tien, Wing-Keung Wong*, 2021. The impact of
capital structure and ownership on the performance of state enterprises after
equitization: Evidence from Vietnam. Annals of Financial Economics 16(2),
2150007, https://doi.org/10.1142/S201049522150007X

https://www.worldscientific.com/doi/abs/10.1142/S201049522150007X

listed in Scopus, Emerging Sources Citation Index and Web of Science,
CiteScore 2024 = 9.8, CiteScoreTracker 2025 = 8.6. SJR Quartile = Q1, SJR
2024 =1.09, SNIP 2024 = 0.786, H-Index =17, Q1 in Scopus

Web of Science citations = 7, Google Scholar citations = 12

289. Hassan Zada, Arshad Hassan, Wing-Keung Wong*, 2021. Do jumps matter in
both equity market returns and integrated volatility: A comparison of Asian

139



Developed and Emerging Markets. Economies 9(2), 92;
https://doi.org/10.3390/economies9020092

Web of Science citations = 4, Google Scholar citations = 6

listed in Emerging Sources Citation Index, Web of Science, Q2 in Scopus,
ABDC =C, AJG 2018 =1, AJG 2015 =1, SJR Quartile = Q2, SJR 2021 = 0.44,
Citescore = 2.7, Citescore = Q2, SNIP 2021 = 1.095, etc.

290. Saman Attiq, Ka Yin Chau, Shahid Bashir, Muhammad Danish Habib, Rauf
I Azam, Wing-Keung Wong*, 2021. Sustainability of Household Food Waste
Reduction: A Fresh Insight on Youth’s Emotional and Cognitive Behaviors.
International Journal of Environmental Research and Public Health 18(13), 7013;
https://doi.org/10.3390/ijerph18137013

https://www.mdpi.com/1660-4601/18/13/7013

listed in Science Citation Index Expanded, Scopus, Social Sciences Citation Index,
Web of Science with Impact Factor: 3.39 (2020) ; 5-Year Impact Factor: 3.789
(2020), JCR = Q1, SJR Quartile = QI1, SJR =0.81, CiteScore 2021 = 4.5, etc.

Web of Science citations = 13, Google Scholar citations = 22
291. Linh Duy Bui*, Trung Chi Le, Anh Huynh Ngoc Quang, Wing-Keung Wong,
2021. Determinants of the possibilities by investors’ risk-taking: Empirical

evidence from Vietnam. Cogent Economics & Finance 9(1), 1917106.

https://www.tandfonline.com/doi/full/10.1080/23322039.2021.1917106

listed in Emerging Sources Citation Index, Scopus, ABDC = B, AJG 2018 =1, SJR
Quartile = Q2, SJR 2021 = 0.411, CiteScore = 2.3, CiteScoreTracker 2022 = 2.3,
SNIP =1.061, JCR = QI, impact factor = 1.892, H-Index = 23,

2021 Impact Factor is 1.892 (2-year), 2.133 (3-year), and 2.492 (4-year),

etc.

292. Faisal Abbas, Shoaib Ali, Imran Yousaf, Wing-Keung Wong*, 2021. Dynamics
of Funding Liquidity and Risk-taking: Evidence from Commercial Banks.
Journal of Risk and Financial = Management  14(6), 281;
https://doi.org/10.3390/jrfm 14060281

https://www.mdpi.com/1911-8074/14/6/281
listed in Emerging Sources Citation Index, Scopus, Web of Science, ABDC = B,
JCR = QI, SJIR Quartile = Q4, SIR 2021 = 0.21, etc.

140



Web of Science citations = 4, Google Scholar citations = 7

293. Hoa Anh Tuong, Massoud Moslehpour, Nguyen Huu Hau, Lam Minh Huy,
Wing-Keung Wong#, 2021. Applications of the Theory of Derivative in
Decision Science and Education. Journal of Management Information and
Decision Sciences 24(S1), 1-20.

https://figshare.com/articles/journal_contribution/APPLICATIONS OF THE _
THEORY_OF _DERIVATIVE_IN_DECISION_SCIENCE_AND_EDUCATI
ON/14931546/1

indexed in SJR = Q2, SJR 2020 = 0.277, CiteScore 2020 = 1.2, SNIP 2020 =
0.752, etc.

294. Yushan Cheng, Yongchang Hui, Michael McAleer, Wing-Keung Wong*, 2021.
Spurious Relationships For Nearly Non-stationary Series. Journal of Risk and
Financial Management, 14(8), 366; https://doi.org/10.3390/jrfm14080366.

listed in Emerging Sources Citation Index, Scopus, Web of Science, ABDC = B,
JCR =Q1, SJIR Quartile = Q4, SJR 2021 = 0.21, etc.

Web of Science citations = 3, Google Scholar citations = 12

295. Tuan Hai Nguyen, Wing-Keung Wong*, Huang Wan-Tran, 2021. The impact of
video game addiction on sleep disorder among adolescents and young adults: A
systematic review. Journal of Management Information and Decision Sciences,
24(S1), 1-15.

https://www.abacademies.org/articles/the-impact-of-video-game-addiction-on-
sleep-disorder-among-adolescents-and-young-adults-a-systematic-review.pdf

indexed in SJR = Q2, SJR 2020 = 0.277, CiteScore 2020 = 1.2, SNIP 2020 =
0.752, etc.

296. Enkhbayar Choijil, Christian Espinosa-Méndez, Wing-Keung Wong, Jodo Paulo
Vieito, Munkh-Ulzii Batmunkh, 2022. Thirty years of herd behavior in financial
markets: A bibliometric analysis. Research in International Business and
Finance 59, 101506

https://www.sciencedirect.com/science/article/abs/pii/S0275531921001276

SSCI and SCIE with Impact factor = 1.801, ABDC =B, AJG 2018 =2, AJG 2015 =2,
ABS 2010 =2, ABS 2009 = 2, CiteScore = 4.9, SJR Quartile = Q1, SJIR 2019 =0.77,
etc.

Web of Science citations = 10, Google Scholar citations = 45

141



297. Abbas, Faisal, Imran Yousaf, Shoaib Ali, and Wing-Keung Wong*. "Bank capital
buffer and economic growth: New insights from the US banking sector." Journal
of Risk and Financial Management 14, no. 4 (2021): 142.

https://www.mdpi.com/1911-8074/14/4/142
listed in Emerging Sources Citation Index, Scopus, Web of Science, ABDC = B,
JCR =Q1, SJIR Quartile = Q4, SJR 2021 = 0.21, etc.
Google Scholar citations = 24

298. Duy Bui, L., Chi Le, T., Ngoc Quang, A. H.,, & Wong, W. K. (2021).
Determinants of the possibilities by investors’ risk-taking: Empirical evidence
from Vietnam. Cogent Economics & Finance, 9(1), 1917106.

listed in Emerging Sources Citation Index, Scopus, ABDC = B, AJG 2018 =1, SJR
Quartile = Q2, SJR 2021 = 0.411, CiteScore = 2.3, CiteScoreTracker 2022 = 2.3,
SNIP =1.061, JCR = QI, impact factor = 1.892, H-Index = 23,

2021 Impact Factor is 1.892 (2-year), 2.133 (3-year), and 2.492 (4-year),

etc.

Google Scholar citations = 16

299. Yongjun Liang, Zhongwu Li*, Wing-Keung Wong, 2021. Effects of
Transformational Leadership on Tacit Knowledge Sharing: Mediating Roles of
Transactive Memory System and Turnover Intention. Journal of Management
Information and Decision Sciences 24(S1), 1-12.

indexed in SJR = Q2, SJR 2020 = 0.277, CiteScore 2020 = 1.2, SNIP 2020 =
0.752, etc.

300. Fangjhy Li, Mei-Chih Wang *, Wing-Keung Wong, Yang-Che Wu, Zhi-Jie Xing,
2021. Empirical Study on CO2 Emissions, Financial Development and Economic
Growth of the BRICS Countries. Energies, 14, 7341.
https://doi.org/10.3390/en14217341

listed in Science Citation Index Expanded, Scopus, Web of Science with Impact
Factor: 3.004; SJR Quartile = Q1, SJR 2020 = 0.598, CiteScore 2020 = 4.7,
CiteScore 2020 = Ql, else.

Web of Science citations = 13, Google Scholar citations = 49

301. Faridul Islam, Aviral Kumar Tiwari, Wing-Keung Wong*, 2021. Editorial and
ideas for research using mathematical and statistical models for energy with
applications, Energies, 14(22), 7611.

142



https://www.mdpi.com/1996-1073/14/22/7611

listed in Science Citation Index Expanded, Scopus, Web of Science with Impact
Factor: 2.702 (2019) ; 5-Year Impact Factor: 2.822 (2019), SJR Quartile = Q1, SJR
2020 = 0.598, CiteScore 2020 = 4.7, CiteScore 2020 = Q1, else.

302. Yushan Cheng, Yongchang Hui, Shuangzhe Liu, Wing-Keung Wong*, 2022.
Could significant regression be treated as insignificant: an anomaly in statistics?.
Communications in Statistics: Case Studies, Data Analysis and Applications,
8(1), 133-151

https://www.tandfonline.com/doi/abs/10.1080/23737484.2021.1986171

Scopus, SJR Quartile = Q4, SJR = 0.15, etc.

303. Rangan Gupta, Christian Pierdzioch, Wing-Keung Wong*, 2021. A Note on
Forecasting the Historical Realized Variance of Oil-Price Movements: The Role
of Gold-to-Silver and Gold-to-Platinum Price Ratios. Energies 14(20), 6775;
https://doi.org/10.3390/en14206775

listed in Science Citation Index Expanded, Scopus, Web of Science with Impact
Factor: 2.702 (2019) ; 5-Year Impact Factor: 2.822 (2019), SJR Quartile = Q1, SJIR
2020 = 0.598, CiteScore 2020 = 4.7, CiteScore 2020 = Ql1, else.

Web of Science citations = 7, Google Scholar citations = 11

304. Hua Li, Zhidong Bai, Wing-Keung Wong*, Michael McAleer, 2022. Spectrally-
Corrected Estimation for High-Dimensional Markowitz Mean-Variance
Optimization, Econometrics and Statistics. 24, 133-150.

https://www.sciencedirect.com/science/article/pii/S2452306221001209
https://www.scimagojr.com/journalsearch.php?q=21100836195&tip=sid&clea
n=0

https://www.scijournal.org/impact-factor-of-econometrics-statistics.shtml
https://scholar.google.com/scholar?hl=zh-TW&as_sdt=0%2C5&q=Spectrally-
Corrected+Estimation+for+High-Dimensional+Markowitz+Mean-
Variance+Optimization&btnG=#d=gs_cit&t=1677323429080&u=%2Fscholar
%3Fq%3Dinfo%3ANCzK frEsOCkJ%3Ascholar.google.com%2F%26output%

3Dcite%26scirp%3D1%26h1%3Dzh-TW

ESCI, Scopus, ABDC=B, CiteScore = 2.4, CiteScore Tracker = 2.1, SNIP =
1.377, SJR = 0.844, SJIR = Q2, SJR 2020 = 0.85,

143



Web of Science citations = 1, Google Scholar citations = 17+16

305. Moslehpour, Massoud; Song, Chanho; Tran, Anh Tung; Wong, Wing-Keung;
Enkhtaivan, Ochirt, Invigorating Influence of Relationship Marketing on Purchase

Intention in Fine Art Sector, Asia-Pacific Journal of Business Administration,
14(4), 573-591.

Scopus, ABDC=C, AJG = 1, CiteScore = 2.7, SJR = Q2, SJR 2020 = 0.85, etc.
Google Scholar citations = 3

306. Saman Attig, Amanda M. Y. Chu, Rauf I Azam, Wing-Keung Wong *, Sumia
Mumtaz, 2021. Antecedents of Consumer Food Waste Reduction Behavior:

Psychological. International Journal of Environmental Research and Public
Health, 18(23), 12457; https://doi.org/10.3390/ijerph182312457

listed in Science Citation Index Expanded, Scopus, Social Sciences Citation Index,
Web of Science with Impact Factor: 3.39 (2020) ; 5-Year Impact Factor: 3.789
(2020), JCR =Q1, SJR Quartile=Q1, SJR =0.81, CiteScore 2021 =4.5, etc. Google
Scholar citations = 40

307. Nguyen, T. T. H., Wong, W. K,, Phan, G. Q., Tran, D. T. M., & Moslehpour, M. (2021).

Corporate valuation spurred by information transparency in an emerging economy.
Annals of Financial Economics, 2150011.

https://www.worldscientific.com/doi/abs/10.1142/S2010495221500111

listed in Scopus, Emerging Sources Citation Index and Web of Science,
CiteScore 2024 = 9.8, CiteScoreTracker 2025 = 8.6. SJR Quartile = Q1, SJR
2024 =1.09, SNIP 2024 = 0.786, H-Index =17, Q1 in Scopus

Web of Science citations = 8, Google Scholar citations = 8
308. Faisal Abbas, Shoaib Ali, Imran Yousaf, Wing-Keung Wong*, 2022. Economics
of Risk-taking, Risk-based capital, and Profitability: Empirical Evidence of
Islamic Banks. Asian Academy of Management Journal of Accounting & Finance,

18(1), 1-31.

http://web.usm.my/journal/aamjaf/aamjaf18012022/aamjaf18012022 1.pdf

listed in Emerging Sources Citation Index, Scopus, ABDC =C, SJR =Q3, SIR 2023
= 0.24, the Australian Excellence in Research (ERA) Ranked Journal List,

Impact factor = 0.2, etc.

Google Scholar citations = 18

144



309. Faisal Abbas, Shoaib Ali, Wing-Keung Wong, 2022. Impact of economic
freedom and its subcomponents on commercial banks’ risk-taking. Annals of
Financial Economics, 17(03), 2250022.

https://www.worldscientific.com/doi/abs/10.1142/S2010495222500221

listed in Scopus, Emerging Sources Citation Index and Web of Science,
CiteScore 2024 = 9.8, CiteScoreTracker 2025 = 8.6. SJR Quartile = Q1, SJR
2024 =1.09, SNIP 2024 = 0.786, H-Index =17, Q1 in Scopus

Web of Science citations = 3, Google Scholar citations =9

310. Saman Attiq, Amanda Chu, Rauf I Azam, Wing-Keung Wong, Sumia Mumtaz,
2021.Antecedents of Consumer Food Waste Reduction Behavior: Psychological
and Financial Concerns through the Lens of TIB. International Journal of
Environmental Research and Public Health, 18(23), 12457.

listed in Science Citation Index Expanded, Scopus, Social Sciences Citation Index,
Web of Science with Impact Factor: 3.39 (2020) ; 5-Year Impact Factor: 3.789
(2020), JCR = Q1, SJR Quartile = QI1, SJR =0.81, CiteScore 2021 = 4.5, etc.

Web of Science citations = 8, Google Scholar citations = 16

311. Atiek Iriany*, Diana Rosyida, Agus Dwi Sulistyono, Wing-Keung Wong, Jeky
Melkianus Sui, 2022. CROSS COVARIANCE NORMALIZED WEIGHT OF GSTAR-SUR
MODEL AS INPUT OF NEURAL NETWORK MODEL ON PRECIPITATION
FORECASTING. Journal of Management Information and Decision Sciences, 25(1),
1-13

https://www.abacademies.org/articles/Cross-covariance-normalized-weight-
of-gstar-sur-model-as-input-of-neural-network-model-on-precipitation-
forecasting-1532-5806-25-1-105.pdf

indexed in SJR = Q2, SJR 2020 = 0.277, CiteScore 2020 = 1.2, SNIP 2020 =
0.752, CiteScoreTracker 2021 = 0.8, etc.

312. Masoud Moslehpour*, Panita Chaiyapruk, Sahand E.P. Faez, Wing-Keung
Wong, 2021, Generation Y’s Sustainable Purchasing Intention of Green Personal Care

Products. Sustainability, 13(23), 13385.
indexed by both SCIE and SSCI with Impact Factor = 3.889, 5-year Impact Factor
=4.089, SJR Quartile = Q1, SJIR 2021 =0.66, JCR: Q2, CiteScore = 5.0, CiteScore
=Ql, etc.

Web of Science citations = 10, Google Scholar citations = 19

145



313. Sumayya Chughtai, Tayyaba Rasool, Tahira Awan, Abdul Rashid, Wing-Keung
Wong*, 2021. Birds of a Feather Flocking Together: Sustainability of Tax

Aggressiveness of Shared Directors from Coercive Isomorphism. Sustainability,
13(24), 14052.

indexed by both SCIE and SSCI with Impact Factor = 3.889, 5-year Impact Factor
=4.089, SJR Quartile = Q1, SJR 2021 = 0.66, JCR: Q2, CiteScore = 5.0, CiteScore
=Ql, etc.

314. Massoud Moslehpour, Taufig Ismail, Bey Purba, Wing-Keung Wong*, 2021.
What makes GO-JEK go in Indonesia? The influences of social media marketing
on purchase intention. Journal of Theoretical and Applied Electronic Commerce
Research 17(1), 89-103; https://doi.org/10.3390/jtaer17010005

https://www.mdpi.com/0718-1876/17/1/5

listed in Scopus, SSCI with Impact Factor = 3.049 (2020) ; 5-Year Impact Factor =
2.483 (2020), SJR Quartile = Q2, SJR 2020 = 0.56, CiteScore = Ql, etc.

Web of Science citations = 35, Google Scholar citations = 62

315. Wong, W. K. (2021). Editorial statement and research ideas for behavioral
financial economics in the emerging market. International Journal of Emerging
Markets, 16(5), 946-951.

316. Kim-Hung Pho, Ngoc-Hien Nguyen, Huu-Nhan Huynh, Wing-Keung Wong*
(2021). A Detailed Guide on How to Use Statistical Software R for Text Mining.
Advances in Decision Sciences, 25(3), 92-110.

Scopus, UGC CARE, SJR Quartile = Q2, SIR 2022 =0.27, SIR 2023 = 0.42, H-Index
=31, g-index = 39, 110-index = 30, CiteScore 2023 = 4.7, CiteScoreTracker 2024 = 8.0,
SNIP 2022 = 0.640, SNIP 2023 = 0.799, Q1 in Scopus, impact factor =2 (top 8%), Impact
Score = 2.36, Impact IF = 2.39 etc.

317. Massoud Moslehpour & Shin Hung Pan & Aviral Kumar Tiwari & Wing Keung
Wong (2021). Editorial in Honour of Professor Michael McAleer. Advances in
Decision Sciences, 25(4), 1-14.

Scopus, UGC CARE, SJR Quartile = Q2, SIR 2022 =0.27, SIR 2023 = 0.42, H-Index
=31, g-index = 39, 110-index = 30, CiteScore 2023 = 4.7, CiteScoreTracker 2024 = 8.0,
SNIP 2022 =0.640, SNIP 2023 = 0.799, Q1 in Scopus, impact factor = 2 (top 8%), Impact
Score = 2.36, Impact IF = 2.39 etc.

318. Le Ngoc Thuy Trang, Do Thi Thanh Nhan, Nguyen Thi Nhu Hao, Wing-Keung

146



Wong* (2021). Does Bank Liquidity Risk Lead To Bank’s Operational Efficiency? A
Study In Vietnam. Advances in Decision Sciences, 25(4), 1-43.

Scopus, UGC CARE, SJR Quartile = Q2, SIR 2022 =0.27, SIR 2023 = 0.42, H-Index
=31, g-index = 39, 110-index = 30, CiteScore 2023 = 4.7, CiteScoreTracker 2024 = 8.0,
SNIP 2022 = 0.640, SNIP 2023 =0.799, Q1 in Scopus, impact factor =2 (top 8%), Impact
Score = 2.36, Impact IF = 2.39 etc.

Google Scholar citations = 32

319. Islam F, Tiwari AK, Wong W-K. Editorial and Ideas for Research Using Mathematical and
Statistical Models for Energy with Applications. Energies. 2021; 14(22):7611.
https://doi.org/10.3390/en14227611

320. Darsono, Susilo Nur Aji Cokro, Wing-Keung Wong, Tran Thai Ha Nguyen, Hafsah
Fajar Jati, and Diah Setyawati Dewanti. 2022. Good Governance and Sustainable
Investment: The Effects of Governance Indicators on Stock Market Returns."
Advances in Decision Sciences 26(1): 69-101.

Scopus, UGC CARE, SJR Quartile = Q2, SIR 2022 =0.27, SIR 2023 = 0.42, H-Index
=31, g-index = 39, i110-index = 30, CiteScore 2023 = 4.7, CiteScoreTracker 2024 = 8.0,
SNIP 2022 =0.640, SNIP 2023 = 0.799, Q1 in Scopus, impact factor = 2 (top 8%), Impact
Score = 2.36, Impact IF = 2.39 etc.

321. Moawia Alghalith, Norman Swanson, Andrey Vasnev, Wing-Keung Wong*, 2022.
Editorial Statement In Honor Of Professor Michael McAleer. Annals of Financial
Economics, 16(03), 2101002.

listed in Scopus, Emerging Sources Citation Index and Web of Science,
CiteScore 2024 = 9.8, CiteScoreTracker 2025 = 8.6. SJR Quartile = Q1, SJR
2024 =1.09, SNIP 2024 = 0.786, H-Index =17, QI in Scopus

Google Scholar citations = 3

322. Sahand E.P. Faez, Wing-Keung Wong*, The Effect of Internal Structure on
Foreign Policy: Case Study of Turkey-EU Relations. World Affairs, forthcoming.

Scopus, SJR Quartile = Q3, SJR 2020 = (.16, etc.
http://www.worldaffairsjournal.com/

https://www.scimagojr.com/journalsearch.php?q=25698 &tip=sid
https://journals.sagepub.com/metrics/ WAF

323. Sel Ly, Songsak Sriboonchitta, Jiechen Tang, Wing-Keung Wong*, 2022,
Exploring dependence structures among European electricity markets: Static and
dynamic copula-GARCH and dynamic state-space approaches. Energy Reports,

147



8, 3827-3846

Scopus, SJR Quartile = Q1, h-index of 33, SSCI with IF = 7.37, CiteScore 2021
=43, etc.
https://www.sciencedirect.com/science/article/p11/S2352484722005534

Web of Science citations = 4, Google Scholar citations = 7

324. Zhenkai Yang, Mei-Chih Wang, Tsangyao Chang, Wing-Keung Wong, Fangjhy
Li, 2022, Which Factors Determine CO2 Emissions in China? Trade Openness,
Financial Development, Coal Consumption, Economic Growth or Urbanization:
Quantile Granger Causality Test, Energies, 15(7), 2450.

listed in Science Citation Index Expanded, Scopus, Web of Science with Impact
Factor: 3.004; SJR Quartile = Q1, SJR 2020 = 0.598, CiteScore 2020 = 4.7,
CiteScore 2020 = Q1, else.

Web of Science citations = 17, Google Scholar citations = 63

325. Abbas, Faisal, Shoaib Ali, Imran Yousaf, and Wing-Keung Wong. "Economics of risk-
taking, risk-based capital, and profitability: Empirical evidence of Islamic banks." Asian
Academic of Management Journal of Accounting & Finance 18, no. 1 (2022).

Scopus, SJR Quartile = Q4
Web of Science citations = 3, Google Scholar citations = 13

326. Le Ngoc Thuy Trang, Do Thi Thanh Nhan, Dung Nguyen Thi Phuong, Wing-
Keung Wong*, (2022). The Effects of Selected Financial Ratios on Profitability:

An Empirical Analysis of Real Estate Firms in Vietnam. Annals of Financial
Economics, 17(01), 2250006.

https://www.worldscientific.com/doi/abs/10.1142/S2010495222500063

listed in Scopus, Emerging Sources Citation Index and Web of Science,
CiteScore 2024 = 9.8, CiteScoreTracker 2025 = 8.6. SJR Quartile = Q1, SJR
2024 =1.09, SNIP 2024 = 0.786, H-Index =17, QI in Scopus

Web of Science citations = 4, Google Scholar citations = 4

327. Zongxin Li, Hong Jiang, Zhiping Chen, Wing-Keung Wong*, 2022. A mental
account-based portfolio selection model with an application for data with smaller
dimensions. Computers and Operations Research, 744, 105801.

https://www.sciencedirect.com/science/article/abs/pii/S0305054822000880
SSCI with Impact factor = 4.008, 5-year impact factor = 3.804, ABDC = A, AJG 2021
=3, CiteScore = 8.2, SJR Quartile = Q1, SJR 2020 = 1.51, etc.

148



Web of Science citations = 1, Google Scholar citations = 18

328. Fuzhang Wang, Ayesha Sohail, Wing-Keung Wong*, Qurat Ul Ain Azim,
Shabieh Farwa, Maria Sajad, 2022. Artificial Intelligence and Stochastic
Optimization Algorithms for the Chaotic datasets. Fractals, forthcomimg.

listed in Scopus, SCI, SCIE, SJR Quartile = Q1, SJR 2021 = 0.639, CiteScore =
6.5, SNIP = 1.284 with Impact factor = 4.555, etc. Google Scholar citations = 8

https://www.worldscientific.com/worldscinet/fractals
https://www.scimagojr.com/journalsearch.php?q=28472&tip=sid&clean=0

329. Bill Bing-Long Wang, Munkh-Ulzii Batmunkh, Oyunsuren Samdandash,
Duumaam Divaakhuu and Wing-Keung Wong*, 2022. Sustainability of nursing
leadership and its contributing factors in a developing economy: A study in
Mongolia. Frontiers in Public Health-Health Economics, 1151.

https://www.frontiersin.org/articles/10.3389/fpubh.2022.900016/full

listed in Scopus, Web of Science Science Citation Index Expanded (SCIE), SJR
Quartile = Q1, SJR 2021 = 1.298, SNIP 2021 = 1.949, CiteScore 2021 =4.0, etc.

Web of Science citations = 2, Google Scholar citations = 30
330. Sel Ly, Salman Sarwat, Wing-Keung Wong, Muhammad Ramzan*, Hung D.
Nguyen, A Static and Dynamic Copula-Based ARIMA-fGARCH Approach to
Determinants of Carbon Dioxide Emissions in Argentina. Environmental Science

and Pollution Research, 1-21.

listed in Scopus, SCI and SCIE with Impact Factor = 4.223, SJR Quartile = Q1, SJR
2021 =0.83, etc.

Web of Science citations = 7, Google Scholar citations = 37

331. David Yeung, Wing-Keung Wong*, 2022. An Informational Theory of the
Dynamic Value of the Firm. Annals of Financial Economics, 2250016.

https://www.worldscientific.com/doi/abs/10.1142/52010495222500166

listed in Scopus, Emerging Sources Citation Index and Web of Science,
CiteScore 2024 = 9.8, CiteScoreTracker 2025 = 8.6. SJR Quartile = Q1, SJR

149



2024 =1.09, SNIP 2024 = 0.786, H-Index =17, Q1 in Scopus
Web of Science citations = 1, Google Scholar citations = 5

332. Sobar M Johari, Wing-Keung Wong*, Ammelia Rizza Fitri Ayu L.C. 2022.
Driven Determinants to Indonesia Sharia Commercial Banks' Performance: The
Important Role of Diversification Strategy. Advances in Decision Sciences, 26(2),
64-96.

Scopus, UGC CARE, SJR Quartile = Q2, SIR 2022 =0.27, SIR 2023 = 0.42, H-Index
=31, g-index = 39, 110-index = 30, CiteScore 2023 = 4.7, CiteScoreTracker 2024 = 8.0,
SNIP 2022 = 0.640, SNIP 2023 =0.799, Q1 in Scopus, impact factor =2 (top 8%), Impact
Score = 2.36, Impact IF = 2.39 etc.

Google Scholar citations = 1

333. Sumia Mumtaz, Amanda M. Y. Chu, Saman Attiq, Hassan Jalil Shah, Wing-Keung
Wong*, 2022. Habit—Does it Matter? Bringing Habit and Emotion into the
Development of Consumer’s Food Waste Reduction Behavior with the Lens of
the Theory of Interpersonal Behavior. International Journal of Environmental
Research and Public Health, 79(10), 6312.

https://www.mdpi.com/1660-4601/19/10/6312

listed in Science Citation Index Expanded, Scopus, Social Sciences Citation Index,
Web of Science with Impact Factor: 3.39 (2020) ; 5-Year Impact Factor: 3.789
(2020), JCR = Q1, SJR Quartile = Q1, SJR =0.81, CiteScore 2021 = 4.5, etc.

Web of Science citations = 6, Google Scholar citations = 12

334. Moslehpour, Massoud, Chanho Song, Anh Tung Tran, Wing-Keung Wong, and Ochirt
Enkhtaivan. "The invigorating influence of relationship marketing on purchase intention in
fine arts sector." Asia-Pacific Journal of Business Administration 14, no. 4 (2022): 573-
591.

listed in Scopus, Australian Business Deans Council, Emerging Sources
Citation Index, SJIR Quartile = Q2, SJR = 0.69, etc.

Web of Science citations = 4, Google Scholar citations = 4

335. Li, Ying, Wing-Keung Wong, Ming J. Yang, Yang-Che Wu, and Tien-Trung
Nguyen. 2022. "Modeling the Linkage between Vertical Contracts and Strategic
Environmental Policy: Energy Price Marketization Level and Strategic Choice
for China" Energies 15, no. 13: 4509. https://doi.org/10.3390/en15134509

https://www.mdpi.com/1996-1073/15/13/4509

150



listed in Science Citation Index Expanded, Scopus, Web of Science with Impact Factor:
3.004; SJR Quartile = Q1, SJR 2021 = 0.65, CiteScore 2020 = 4.7, CiteScore 2020 = Ql,

else.

336.

Google Scholar citations = 3

FAISAL MAHMOOD, UMEAIR SHAHZAD, ALI NAZAKAT, ZAHOOR

AHMED*, HUSAM RJOUB, WING-KEUNG WONG, 2022. The nexus between
cash conversion cycle, working capital finance and firm performance: Evidence from
novel machine learning approaches. Annals of Financial Economics, 2250014.

listed in Scopus, Emerging Sources Citation Index and Web of Science,
CiteScore 2024 = 9.8, CiteScoreTracker 2025 = 8.6. SJR Quartile = Q1, SJR
2024 =1.09, SNIP 2024 = 0.786, H-Index =17, Q1 in Scopus

Web of Science citations = 2, Google Scholar citations = 5

337.

338.

Sobar M. Johari*, Wing Keung Wong, Ida Fitri Anjasari, Nguyen Tran Thai Ha, and
Trinh Thi Huyen Thuong. 2022. The Effect of Monetary Instrument of Islamic
Banking Financing Channel Towards The Economic Growth in Indonesia. Jurnal
Ekonomi & Studi Pembangunan, 23(1). 124-139.

https://journal.umy.ac.id/index.php/esp/article/view/13198

Raymond H. Chan, Sheung-Chi Chow, Xu Guo, Wing-Keung Wong*, 2022.
Central Moments, Stochastic Dominance, Moment Rule, and Diversification with
an Application, Chaos, Solitons & Fractals, 7671, 112251.

https://www.journals.elsevier.com/chaos-solitons-and-fractals/abstracting-

indexing
https://www.scimagojr.com/journalsearch.php?q=25347 &tip=sid

https://www.sciencedirect.com/science/article/p1i/S0960077922004611?casa_to
ken=zd7vss_JopsAAAAA:nrFa5VpsREv5SNa5ST8h iHTxBJBfkBIr-
sS0yJOUkcof-1yMMiyUoe2jgOhKy9HdSCNnrSG4BG-nb

listed in Web of Science, Mathematical Reviews, Scopus, SCI with IF = 5.944,
SJR = Q2, SJR 2021 = 0.63, CiteScore = 9.9, ranking it 1 out of 55 in Physics,
Mathematical, etc.

Web of Science citations = 3, Google Scholar citations = 13

339. Massoud Moslehpour, Anita Shalehah, Wing-Keung Wong*, Taufiq Ismail,

Purevdulam Altantsetseg, Munkhdelger Tsevegjav, Economic and Tourism
Growth Impact on the Renewable Energy Production in Vietnam. Environmental

151



Science and Pollution Research, 1-15.

https://link.springer.com/article/10.1007/s11356-022-21334-3

listed in Scopus, SCI with Impact Factor = 4.223, SJR Quartile = Q1, SJR 2021 =
0.83, etc.

Web of Science citations = 24, Google Scholar citations = 35

340. Darsono, Susilo N.A.C., Wing-Keung Wong, Tran T.H. Nguyen, and Dyah T.K.
Wardani. 2022. The Economic Policy Uncertainty and Its Effect on Sustainable
Investment: A Panel ARDL Approach. Journal of Risk and Financial
Management 15, no. 6: 254. https://doi.org/10.3390/jrfm 15060254

https://www.mdpi.com/1911-8074/15/6/254
listed in Emerging Sources Citation Index, Scopus, Web of Science, ABDC = B,
JCR =QI, SJR Quartile = Q4, SIR 2021 =0.21, etc.

Web of Science citations = 5, Google Scholar citations = 12

341. Wing-Keung Wong, 2022. Editorial Statement and Research Ideas on Using
Behavioral Models in Environmental Research and Public Health with

Applications. International Journal of Environmental Research and Public
Health, 7/9(12), 7137, https://doi.org/10.3390/ijerph19127137

listed in Science Citation Index Expanded, Scopus, Social Sciences Citation Index,
Web of Science with Impact Factor: 3.39 (2020) ; 5-Year Impact Factor: 3.789
(2020), JCR = Ql, SJR Quartile = Q1, SJR =0.81, CiteScore 2021 = 4.5, etc.

342. Naqvi, Rehana Ali, Muhammad Irfan, Shabieh Farwa, Wing-Keung Wong, and
Hijaz Ahmad. "Mode Shift Behavior of Commuters Toward Islamabad Metro
Bus Service." Advances in Decision Sciences 26, no. 3 (2022): 1-24.

Scopus, UGC CARE, SJR Quartile = Q2, SIR 2022 =0.27, SIR 2023 = 0.42, H-Index
=31, g-index = 39, 110-index = 30, CiteScore 2023 = 4.7, CiteScoreTracker 2024 = 8.0,
SNIP 2022 =0.640, SNIP 2023 = 0.799, Q1 in Scopus, impact factor = 2 (top 8%), Impact
Score = 2.36, Impact IF = 2.39 etc.

343. Oghenovo A. Obrimah, Wing-Keung Wong (2022). Modeling of stock returns in
continuous vis-a-vis discrete time is equivalent, respectively, to the conditioning of stock
returns on a random walk process for trade imbalances vis-a-vis a random walk process
for evolution of information. Annals of Financial Economics, 17(02), 2250010.

https://www.worldscientific.com/doi/abs/10.1142/S2010495222500105

listed in Scopus, Emerging Sources Citation Index and Web of Science,

152



CiteScore 2024 = 9.8, CiteScoreTracker 2025 = 8.6. SJR Quartile = QI, SJIR
2024 = 1.09, SNIP 2024 = 0.786, H-Index =17, Q1 in Scopus

Google Scholar citations = 2

344. Guo, Xu, Sergio Ortobelli Lozza, and Wing-Keung Wong. 2022. Preface:
Analytics in Operational Research with Applications. Asia-Pacific Journal of
Operational Research: 2202001.

https://www.worldscientific.com/doi/abs/10.1142/S0217595922020018
Scopus, AJG 2018 =1, ABS2015 =1, SCIE (SCI extended). IF = 1.070, SJR Quartile
= Q3, CiteScore 2021 = 1.4, CiteScoreTracker 2022 = 1.3, SNIP = 0.56, SJR 2021
=0.319

345. Ali, W., Gohar, R., Chang, B. H., & Wong, W. K. (2022). Revisiting the impacts of
globalization, renewable energy consumption, and economic growth on environmental
quality in South Asia. Advances in Decision Sciences, 26(3), 78-98.

Scopus, UGC CARE, SJR Quartile = Q2, SIR 2022 =0.27, SIR 2023 = 0.42, H-Index
=31, g-index = 39, i110-index = 30, CiteScore 2023 = 4.7, CiteScoreTracker 2024 = 8.0,
SNIP 2022 =0.640, SNIP 2023 = 0.799, Q1 in Scopus, impact factor = 2 (top 8%), Impact
Score = 2.36, Impact IF = 2.39 etc.

346. Giang Thi Huong Vuong, Manh Huu Nguyen, Wing-Keung Wong, 2022. CBOE
Volatility Index (VIX) and Corporate Market Leverage. Cogent Economics and
Finance, 70(1), 2111798.

listed in Emerging Sources Citation Index, Scopus, ABDC = B, AJG 2018 =1, SJR
Quartile = Q2, SJR 2021 = 0.411, CiteScore = 2.3, CiteScoreTracker 2022 = 2.3,
SNIP =1.061, JCR = QI, impact factor = 1.892, H-Index = 23,

2021 Impact Factor is 1.892 (2-year), 2.133 (3-year), and 2.492 (4-year),

etc.

347. Abraham Ayobamiji Awosusi, Tomiwa Sunday Adebayo, Husam Rjoub, Wing-
Keung Wong,* 2022. How do Financial Development and Renewable Energy
affect Consumption-Based Carbon Emissions? Mathematical and
Computational Applications, 27(4), 73.

https://www.mdpi.com/2297-8747/27/4/73
listed in Emerging Sources Citation Index, Web of Science, etc.,

Web of Science citations = 7, Google Scholar citations = 16
348. Yildiz, Biinyamin Fuat, Korhan K. Goékmenoglu, and Wing-Keung Wong*.

2022. "Analysing Monetary Policy Shocks by Sign and Parametric Restrictions:
The Evidence from Russia" Economies 70(10), 239.

153



https://doi.org/10.3390/economies10100239

https://www.mdpi.com/2227-7099/10/10/239

listed in Emerging Sources Citation Index, Web of Science, Q2 in Scopus,

ABDC =C, AJG 2018 =1, AJG 2015 =1, SJR Quartile = Q2, SJR 2021 = 0.44,
Citescore = 2.7, Citescore = Q2, SNIP 2021 = 1.095, etc. Google Scholar citations
=1

Web of Science citations = 1, Google Scholar citations = 2

349. Richard Lu*, Jai-Jen Wang, Wing-Keung Wong, 2022. Equity Investing based
on size, value, momentum, and income measures in Taiwan. Annals of Financial
Economics, 17(04), 2250027 .

listed in Scopus, Emerging Sources Citation Index and Web of Science,
CiteScore 2024 = 9.8, CiteScoreTracker 2025 = 8.6. SJR Quartile = QI, SJIR
2024 =1.09, SNIP 2024 = 0.786, H-Index =17, Q1 in Scopus

350. Haichao Liu, Wing-Keung Wong*, PhanThe Cong, Abdelmohsen A.Nassani,
Mohamed Haffar, AymanAbu-Rumman. 2023. Linkage among Urbanization,

energy Consumption, economic growth and carbon Emissions. Panel data
analysis for China using ARDL model. Fuel, Volume 332, Part 2, 126122.

https://www.sciencedirect.com/science/article/pii/S00162361220294657casa_t
oken=eJ04qyF8V7sAAAAA:8Z0DgO0vYNs7RwTYPeBQbdliYbDd-
FT4sKaTAcxy9b1WAyEQjL8 7xc6SYPMPKU607dY fscMwHiu
https://www.journals.elsevier.com/fuel

https:// www.scimagojr.com/journalsearch.php?q=16313 &tip=sid
https://www.scimagojr.com/journalrank.php?category=2103

The Impact Factor of this journal is 8.035, ranking it 19 out of 142 in Engineering,
Chemical, CiteScore 2021 = 11.2, Scopus, Web of Science, Science Citation Index
Expanded, SIR Quartile =Q1, SIR 2021 = 1.51, H index = 229, etc.

Web of Science citations = 37, Google Scholar citations = 179

351. Moawia Alghalith*, Wing-Keung Wong, 2024. A solution to the
multidimensionality in option pricing. Communications in Statistics: Theory and
Methods, 1-6.

Scopus, Thomson Reuters, Science Citation Index Expanded, Web of Science, SJR
Quartile = Q3, B in Australian Business Deans Council Journal Quality List, (2020)
Impact Factor =0.893 (2020) 5 year Impact Factor = 0.895, (2020) CiteScore = 1.4,
CiteScoreTracker 2021 = 1.4, (2020) SNIP = 1.01, (2020) SIR =0.47

154



352. Jodo Paulo Vieito, Christian Espinosa-Méndez, Wing-Keung Wong, Munkh-
Ulzii Batmunkh, Enkhbayar Choijil, Mustafa Hussien, (2024). Herding
behavior in integrated financial markets: the case of MILA. International
Journal of Emerging Markets, 19(11), 3801-3827.

https://www.emerald.com/insight/content/doi/10.1108/ijoem-08-2021-
1202/full/html?casa_token=6clYpd20XKgAAAAA:sTe9ZvwbNcTrM1iQJY69ulS
5-

4p4ej YbOQI6IHS7SIKnvKKNhG7TtuTRDalgkwFnqteTVrtxjZc77YUfX7FGLI3
NE1PtsYyO-CnH6uFENXuErSWO6eq sw

listed in Scopus, AJG = 1, ABDC = B, SSCI with Impact Factor = 2.488, 5-year
impact factor = 2.504, SJR Quartile = Q2, SJR 2020 = 0.43, CiteScore Tracker 2021
= 3.0, etc.

353. Hassan Jalil Shah, Jenho Peter Ou, Saman Attiq, Muhammad Umer, Wing-
Keung Wong*, Does inclusive leadership improve the sustainability of
employee relations? Test of justice theory and employee perceived insider status.
Sustainability, 714(21), 14257.

indexed by both SCIE and SSCI with Impact Factor = 3.889, 5-year Impact Factor
=4.089, SJR Quartile = QI1, SJR 2021 = 0.66, JCR: Q2, CiteScore = 5.0, CiteScore
=Ql, etc.

Web of Science citations = 1, Google Scholar citations = 2

354. Wing-Keung Wong, David Yeung, Richard Lu, 2022. The mean-variance rule for
investors with reverse S-shaped utility. Annals of Financial Economics, 18(01),
2250030.

listed in Scopus, Emerging Sources Citation Index and Web of Science,
CiteScore 2024 = 9.8, CiteScoreTracker 2025 = 8.6. SJR Quartile = Q1, SJR
2024 =1.09, SNIP 2024 = 0.786, H-Index =17, QI in Scopus

Web of Science citations =, Google Scholar citations = 10

355. Tran Thai Ha Nguyen, Gia Quyen Phan, Wing-Keung Wong, Massoud
Moslehpour*, The influence of market power on liquidity creation of

commercial banks in Vietnam. Journal of Asian Business and Economic Studies,
30(3), 166-186.

listed in Scopus, SJR Quartile = Q1, SJR 2021 = 0.58, Clarivate Emerging Sources

Citation Index (ESCI), Journal Citation Reports (JCR) 2022, Journal Citation
Indicator (JCI) = 0.87, JCI Ranking = Quartile 2 , etc.

155



356. Shangguan, Xuming, Shabir Mohsin Hashmi, Haiya Hu, and Wing-Keung Wong. "Tax
competition, environmental regulation and high-quality economic development: An
empirical test based on spatial Durbin model." Frontiers in Public Health 10 (2022):
982159.

listed in Scopus, Web of Science Science Citation Index Expanded (SCIE), SJR
Quartile = QI1, SJR 2021 = 1.3, SNIP 2021 = 1.949, CiteScore 2021 = 4.0, etc.

Web of Science citations = 2, Google Scholar citations = 2

357. Cui, M., Wong, W. K.*, Wisetsri, W., Mabrouk, F., Muda, 1., Li, Z., & Hassan, M. (2022).
Do oil, gold and metallic price volatilities prove gold as a safe haven during COVID-19
pandemic? Novel evidence from COVID-19 data. Resources Policy, 103133.

https://www.sciencedirect.com/science/article/pii/S0301420722005761?dgcid=coa

uthor

listed in Scopus, Web of Science, SSCI with Impact Factor = 1.325, SJR Quartile =
Q2, SJR 2021 =0.393, SNIP 2021 = 0.917, CiteScore 2021 = 2.5, CiteScore 2021
=Q2, etc.

Web of Science citations = 11, Google Scholar citations = 41

358. Uzuner, Gizem; Bliinyamin Fuat Yildiz ; Mercan, Murat Anil ; Wong, Wing-Keung,
2022. An investigation on natural rate of crime rates with Fourier panel unit root
test in selected emerging economies. Kybernetes. 53(3), 1061-1072.

listed in Scopus, SCI with Impact Factor = 0.811, SJR Quartile = Q1, SJR 2021 =
0.41, CiteScore 2021 = 3.7, etc.

359. Alina Maydybura, Raheel Gohar, Asma Salman, Wing-Keung Wong, Bisharat
Hussain Chang*, 2023. The Asymmetric Effect of the Extreme Changes in the
Economic Policy Uncertainty on the Exchange Rates: Evidence from Emerging
Seven Countries, Annals of Financial Economics, 78(02), 2250031.

listed in Scopus, Emerging Sources Citation Index and Web of Science,
CiteScore 2024 = 9.8, CiteScoreTracker 2025 = 8.6. SJR Quartile = Q1, SJR
2024 =1.09, SNIP 2024 = 0.786, H-Index =17, Q1 in Scopus

Web of Science citations = 6, Google Scholar citations = 17
360. Raheel Gohar, Kashif Bhatty, Mohamed Osman, Wing-Keung Wong, Bisharat
Hussain Chang®*, 2022. Oil prices and sectorial stock indices of Pakistan

Empirical evidence using bootstrap ARDL model. Advances in Decision
Sciences, (4), 1-27.

156



Scopus, UGC CARE, SJR Quartile = Q2, SIR 2022 =0.27, SIR 2023 = 0.42, H-Index
=31, g-index = 39, 110-index = 30, CiteScore 2023 = 4.7, CiteScoreTracker 2024 = 8.0,
SNIP 2022 = 0.640, SNIP 2023 = 0.799, Q1 in Scopus, impact factor = 2 (top 8%), Impact
Score = 2.36, Impact IF = 2.39 etc.

361. Alghalith, Moawia, and Wing-Keung Wong. "Option Pricing Under an Abnormal
Economy: using the Square Root of the Brownian Motion." Advances in Decision
Sciences 26 (2022): 1-14.

Scopus, UGC CARE, SJR Quartile = Q2, SIR 2022 =0.27, SIR 2023 = 0.42, H-Index
=31, g-index = 39, 110-index = 30, CiteScore 2023 = 4.7, CiteScoreTracker 2024 = 8.0,
SNIP 2022 =0.640, SNIP 2023 = 0.799, Q1 in Scopus, impact factor = 2 (top 8%), Impact
Score = 2.36, Impact IF = 2.39 etc.

362. Hai Yen, T. T., Wong, W. K., Al-Abyadh, M. H. A., Muda, |., Julca-Guerrero, F., Hishan,
S. S, & Islam, M. M. (2022). The impact of ecological innovation and corporate social
responsibilities on the sustainable development: Moderating role of environmental
ethics. Economic Research-Ekonomska IstraZivanja, 1-20.

listed in Scopus, Emerging Sources Citation Index, Web of Science, ISI, SSCI with
Impact factor = 3.034, 5-year impact factor = 3.062, SJR Quartile = Q2, SJR 2020 =
0.513, CiteScore = 4.9, CiteScoreTracker 2022 = 5.4, SNIP = 1.217, Impact Factor
Best Quartile 2020 = Q2, etc.

Google Scholar citations = 6

363. Geovanny Genaro Reivan-Ortiz, Phan The Cong, Wing-Keung Wong, Anis Alj,
Huong Tran Thi Thu, Shamim Akhter. 2023. Role of geopolitical risk, currency
fuctuation, and economic policy on tourist arrivals: temporal analysis of BRICS
economies. Environmental Science and Pollution Research, 1-14.

https://trebuchet.public.springernature.app/get content/8d946b62-c1c7-44e3-
9272-bddb531fel3d

listed in Scopus, SCI and SCIE with Impact Factor = 4.223, SJR Quartile = Q1, SJR
2021 =0.83, etc.
Google Scholar citations = 1

364. Mohamed, K. M., Wong, W.-K., & Pan, Sh.-H. (2022). The effect of digital
marketing and sales information systems on customer’s purchase intention for
increasing the sales rate of digital shopping. Economic Annals-XXI, 200(11-12),
10-14. doi: https://doi.org/10.21003/ea.V200-02

157



http://ea21journal.world/index.php/ea-v200-03/

SJR Quartile = Q4, etc.

365. Zongxin Li, Qingyu Wang, Mengshan Cai, Wing-Keung Wong*, 2023. Impacts
of high-speed rail on the industrial developments of non-central cities in

China. Transport Policy, 134, 203-216.

https://scholar.google.com.tw/scholar?hl=zh-
TWé&as sdt=0%2C5&g=Impacts+of+high-
speed+rail+on+thetindustrial+developments+of+non-
central+citiestin+China+&btnG=#d=gs cit&t=1677252230044&u=%2Fscholar%3F
q%3Dinfo%3AN7y18wsKXhUJ%3Ascholar.google.com%2F%26output%3Dcite%?2
6scirp%3D0%26h1%3Dzh-TW

AJG 2018 =2, AJG 2015 =2, ABS 2010 = 2, Impact factor = 4.674; ABDC = A, SJR
Quartile = Q1, SJR Quartile = Q1, SJR 2021 = 1.73, etc.

Google Scholar citations = 72, RePEc citation = 12, Mendeley citations = 36,

Researchgate citation = 29

366. Ye, W., Wong, W. K., Arnone, G., Nassani, A. A., Haffar, M., & Faiz, M. F. (2023). Crypto
currency and green investment impact on global environment: A time series
analysis. International Review of Economics & Finance 86, 155-169.

SSCI, Scopus, ABDC = A, AJG 2018 =2, AJG 2015 =2, Impact factor = 3.399,
5-Year Impact Factor: 3.138, CiteScore = 3.9, SNIP = 1.159, SJR =0.748, SJR
= Q2, SNIP = 1.345

Google Scholar citations =9

367. Noman, Muhammad, Nguyen Duy Suu, Ho Thuy Tien, Do Thi Thanh Nhan, Shin-Hung
Pan, Wing-Keung Wong. (2023). Impact of foreign ownership and foreign bank presence
on liquidity risk: Evidence from Viet Nam. Advances in Decision Sciences, 27(1), 23-44.

Scopus, UGC CARE, SJR Quartile = Q2, SIR 2022 =0.27, SIR 2023 = 0.42, H-Index
=31, g-index = 39, 110-index = 30, CiteScore 2023 = 4.7, CiteScoreTracker 2024 = 8.0,
SNIP 2022 = 0.640, SNIP 2023 = 0.799, Q1 in Scopus, impact factor =2 (top 8%), Impact
Score = 2.36, Impact IF = 2.39 etc.

368. Muhammad Naveed, Muzammal llyas Sindhu, Shoaib Ali, Wing-Keung Wong.
(2023). To Invest or Not to Invest? Determinants of Low Stock Market Participation:
Qualitative Perspective from Pakistan Stock Exchange. Advances in Decision
Sciences, 27(1), 113-171.

Scopus, UGC CARE, SJR Quartile = Q2, SIR 2022 =0.27, SIR 2023 = 0.42, H-Index

158



=31, g-index = 39, 110-index = 30, CiteScore 2023 = 4.7, CiteScoreTracker 2024 = 8.0,
SNIP 2022 = 0.640, SNIP 2023 =0.799, Q1 in Scopus, impact factor =2 (top 8%), Impact
Score = 2.36, Impact IF = 2.39 etc.

369. Thi Huong Giang Vuong, Huu Manh Nguyen*, Wing-Keung Wong, Whether
economic policy uncertainty instigates an increase in cash holdings of
Singaporean-listed firms?. Asian Academy of Management Journal of
Accounting & Finance, 19(1).

listed in Emerging Sources Citation Index, Scopus, ABDC = C, SJR =Q3, SJR
2023 = 0.24, the Australian Excellence in Research (ERA) Ranked Journal List,
Impact factor = 0.2, etc.

370. Feipeng Wang, Wing-Keung Wong, Zheng Wang, Gadah Albasher, Nouf
Alsultan, Ambreen Fatemah. 2023. Emerging pathways to sustainable economic
development: An interdisciplinary exploration of resource efficiency,
technological innovation, and ecosystem resilience in resource-rich regions.
Resources Policy, 85, 103747.

https://www.sciencedirect.com/science/article/pii/S0301420723004580?dgcid=
coauthor

SSCI, ABDC =B, AJG 2018 =2, AJG 2015 =2, Impact factor = 3.185; 5-year
impact factor = 3.828, CiteScore =4.09, SNIP = 1.685, SJR = Q1, SJR 2018 =
1.17,

Google Scholar citations = 37

371. Dama Anand, Osamah Ibrahim Khalaf, Fahima Hajjej, Wing-Keung Wong, Shin-
Hung Pan, Gogineni Rajesh Chandra. 2023. Synthesis of Graphene Oxide
Coating on ZnCo254 using Hydrothermal Method for Energy Storage Devices.
SINERGI, 27(3)

Scopus,

Optimized Swarm Enabled Deep Learning Technique for Bone Tumor Detection using
Histopathological Image | Anand | SINERGI (mercubuana.ac.id)

372. Muhammad Ramzan, Tomiwa Sunday Adebayo, Hafiz Arslan Igbal, Ummara
Razi, Wing-Keung Wong* 2023. Analyzing the nexus between financial risk and
Economic risk in India: Evidence through the lens of wavelet coherence and non-
parametric approaches. Heliyon, e14180.

https://www.sciencedirect.com/science/article/p11/S2405844023013877
https://www.cell.com/action/showPd{?pii=S2405-8440%2823%2901387-7

159



Impact factor = 3.776, SIR Quartile = Q1, CiteScore = 4.98, SNIP = 2.455, SJR
2021 =0.55.

Web of Science citations = 2, Google Scholar citations = 2

373. Yildiz, Blnyamin Fuat, Andrew Adewale Alola, and Wing-Keung Wong.
"Socioeconomic Development Aspects of Democratic Governance across Selected
Countries." Democracy and Security (2023): 1-16.

https://www.tandfonline.com/doi/full/10.1080/17419166.2023.2178422
https://www.tandfonline.com/toc/fdas20/current
https://www.scimagojr.com/journalsearch.php?g=11600153671&tip=sid

Scopus), SJR Quartile = Q3, CiteScore = 1, SNIP = 0.145, SJR 2021 =0.15.

374. Omer Faruk Derindag, Bisharat Hussain Chang, Raheel Gohar, Wing-Keung

Wong*, Niaz Ahmed Bhutto. (2023). Food prices response to global and national
factors: Evidence beyond asymmetry. Cogent Economics & Finance, 11(1), 2187128.

listed in Emerging Sources Citation Index, Scopus, ABDC = B, AJG 2018 =1, SJR
Quartile = Q2, SJR 2021 = 0.411, CiteScore = 2.3, CiteScoreTracker 2022 = 2.3,
SNIP =1.061, JCR = QI, impact factor = 1.892, H-Index = 23,

2021 Impact Factor is 1.892 (2-year), 2.133 (3-year), and 2.492 (4-year),

etc.

Web of Science citations = 4, Google Scholar citations = 12

375. Feilan Wang, Wing-Keung Wong, Geovanny Genaro Reivan Ortiz, Ata Al
Shraah, Fatma Mabrouk, Jianfeng Li*, Zeyun Li. 2023. Economic analysis of
sustainable exports value addition through natural resource management and
artificial intelligence. Resources Policy 82, 03541

https://www.sciencedirect.com/science/article/abs/pii/S0301420723002520?C
MX ID=&SIS [ID=&dgcid=STMJ_AUTH_SERV_PUBLISHED&utm_acid=
80090711&utm campaign=STMJ AUTH SERV PUBLISHED&utm in=DM
360795&utm_medium=email&utm_source=AC _

SSCI, ABDC = B, AJG 2018 =2, AJG 2015 =2, Impact factor = 3.185; 5-year
impact factor = 3.828, CiteScore =4.09, SNIP = 1.685, SJR = QI, SJR 2018 =
1.17,

Web of Science citations = 1, Google Scholar citations = 4

376. Ze, F., Wong, W. K., kamal Alhasan, T., Al Shraah, A., Ali, A., & Muda, I. (2023).
Economic development, natural resource utilization, GHG emissions and sustainable
development: A case study of China. Resources Policy, 83, 103596.

160



SSCI, ABDC = B, AJG 2018 =2, AJG 2015 =2, Impact factor = 3.185; 5-year
impact factor = 3.828, CiteScore = 4.09, SNIP = 1.685, SJR = Q1, SJR 2018 =
1.17,

Google Scholar citations = 20

377. Tangworachai, Sasipha; Wong, Wing-Keung; Lo, Fang-Yi,. 2023. Determinants of
Water Consumption in Thailand: Sustainable Development of Water Resources.
Studies in Economics and Finance, 40(5), 950-970.

Scopus, ESCI, ABDC =B, AJG 2018 =1, AJG 2015 =1, ABS 2010 =1, ABS 2009 =
1, CiteScore 2021 = 1.6, CiteScoreTracker = 1.7, SJR Quartile = Q3, SJR 2021 =0.258,
SNIP 2021 = 0.398, H-Index = 25, etc.

Studies in Economics and Finance is ranked the 2907th (top 14.4%) out of 20,139
Social Sciences journals.

Web of Science citations = 4, Google Scholar citations = 12

378. Nanang Dwi Wahyono®*, Niswatin Hasanah, Rita Parmawati, Wing-Keung
Wong, 2023. Improving Economic Welfare through Capital Development: Case
Study of Smallholder Dairy Farmers in Pujon District. Sustainability,

15(11), 8453; https://doi.org/10.3390/su15118453

Scopus, SJR Quartile = Q3, SJR 2022 = 0.2, etc. impact factor 3.889

379. Omer Faruk Derindag, Alina Maydybura, Akash Kalra, Wing-Keung Wong,
Bisharat Hussain Chang, 2023. Carbon emissions and the rising effect of trade
openness and foreign direct investment: Evidence from a threshold regression
model. Heliyon, e17448.

https://www.sciencedirect.com/science/article/p1i/S240584402304656 X

Impact factor = 3.776, SIR Quartile = Q1, CiteScore = 4.98, SNIP = 2.455, SJR
2021 =0.55, etc.

Google Scholar citations = 61

380. Yating Guo, Wing-Keung Wong, Nan Su, Wafa Ghardallou, Juan Carlos Orosco
Gavilan, Pham Thi Minh Uyen, Phan The Cong. 2023. Resource curse
hypothesis and economic growth: A global analysis using bootstrapped panel
quantile regression analysis. Resources Policy, Volume 85, Part A, August 2023,
103790.

161



SSCI, ABDC = B, AJG 2018 =2, AJG 2015 =2, Impact factor = 3.185; 5-year
impact factor = 3.828, CiteScore =4.09, SNIP = 1.685, SJR = Q1, SJR 2018 =
1.17,

381. Muhammad Noman, Alina Maydybura, Khalil Ahmed Channa, Wing-Keung
Wong, Bisharat Hussain Chang (2023). Impact of cashless bank payments on
economic growth: Evidence from G7 countries. Advances in Decision Sciences, 27(1),
1-22.

Scopus, UGC CARE, SJR Quartile = Q2, SIR 2022 =0.27, SIR 2023 = 0.42, H-Index
=31, g-index = 39, 110-index = 30, CiteScore 2023 = 4.7, CiteScoreTracker 2024 = 8.0,
SNIP 2022 = 0.640, SNIP 2023 = 0.799, Q1 in Scopus, impact factor = 2 (top 8%), Impact
Score = 2.36, Impact IF = 2.39 etc.

382. Yangzi Dong, Wing-Keung Wong, Iskandar Muda, Phan The Cong, Anh Duong
Hoang, Wafa Ghardallou, Ngo Ngan Ha, 2023. Do natural resources utilization
and economic development reduce greenhouse gas emissions through
consuming renewable and Clean Technology? A case study of China towards
sustainable development goals, Resources Policy, Volume 85, Part B, August
2023, 103921

https://www.sciencedirect.com/science/article/pii/S0301420723006323?dgcid=
coauthor

Do natural resources utilization and economic development reduce greenhouse
gas emissions through consuming renewable and Clean Technology? A case
study of China towards sustainable development goals - ScienceDirect

SSCI, ABDC = B, AJG 2018 =2, AJG 2015 =2, Impact factor = 3.185; 5-year
impact factor = 3.828, CiteScore =4.09, SNIP = 1.685, SJR = QI, SJR 2018 =
1.17, Google Scholar citations = 8, Researchgate citations =

383. Shamaila Butt, Muhammad Ramzan, Wing-Keung Wong, Muhammad Ali
Chohan, Suresh Ramakrishnan. 2023. Unlocking the secrets of exchange rate
determination in Malaysia: A Game-Changing hybrid model. Heliyon, 9(8).
https://doi.org/10.1016/]j.heliyon.2023.19140

Impact factor = 3.776, SIR Quartile = Q1, CiteScore = 4.98, SNIP = 2.455, SJR
2021 =0.55, etc.
Heliyon is the 13th out of 116 General Sciences journals. This means the journal is
among the top 12% in the science branch of General Sciences.

Google Scholar citations =

384. Nguyen Ngoc Thuy Vy, Do Thi Thanh Nhan*, Thu-Quang Luu, Wing-Keung

Wong, (2023). Impact of Globalisation on Innovation of Small and Medium Enterprises
in Vietnam. Asian Academy of Management Journal, 28(1), 81-112.

162



listed in Emerging Sources Citation Index, Scopus, rated "C" in Australian
Business Deans Council, SJR = Q4, the Australian Excellence in Research (ERA)
Ranked Journal List

Google Scholar citations =

385. Asma Salman, Bisharat Hussain Chang*, Muthanna G. Abdul Razzaq, Wing-
Keung Wong and Mohammed Ahmar Uddin, 2023. Carbon Emissions and Its
Relationship with Foreign Trade Openness and Foreign Direct Investment.

Journal of International Commerce, Economics and Policy. Vol. 14, No. 1 (2023)
2350023

Impact factor = 0.7, SJR Quartile = Q3, SJR 2022 = (.22, SNIP = 0.438, etc.

Google Scholar citations = 15

386. Chang, Chong-Chuo, Wing-Keung Wong, Shih-Tse Lo, and Yu-Hsuan Liao. "The
relationship between sovereign credit rating changes and firm risk." Heliyon (2023).
9(10).

Impact factor = 3.776, SJR Quartile = Q1, CiteScore = 4.98, SNIP = 2.455, SJR
2021 =0.55, etc.

Heliyon is the 13th out of 116 General Sciences journals. This means the journal is
among the top 12% in the science branch of General Sciences.

387. Satheesh Kumar Palanisamy, Ghaida Muttashar Abdulsahib, Osamah Ibrahim
Khalaf, Ajitha S S, Wing-Keung Wong, Shin-Hung Pan, 2023. Design of
Artificial Magnetic Conductor based Stepped V-shaped Printed multiband
antenna for Wireless Applications. International Journal of Advances in Soft
Computing and its Applications. Vol. 15, No. 3.

Scopus, SSCI, SCIE, SJR Quartile = Q3, SJIR 2022 = 0.29, H-Index = 23, impact
factor = 2.81, etc.

International Journal of Advances in Soft Computing and its Applications
(scimagojr.com)
https://www.scijournal.org/impact-factor-of-intl-j-of-advances-in-soft-
computing-its-applications.shtml

388. Xiaohui Gong, Wing-Keung Wong, Yiling Peng, Shoh-Jakhon Khamdamov,
Gadah Albasher, Vu Tam Hoa, Nguyen Thi Thanh Nhan, 2023. Exploring an
interdisciplinary approach to sustainable economic development in resource-rich
regions: An investigation of resource productivity, technological innovation, and
ecosystem resilience. Resources Policy. Volume 87, Part A, December 2023,
104294.

163



https://www.sciencedirect.com/science/article/abs/pii/S030142072301005X

SSCI, ABDC = B, AJG 2018 =2, AJG 2015 =2, Impact factor = 3.185; 5-year
impact factor = 3.828, CiteScore =4.09, SNIP = 1.685, SJR = Q1, SJR 2018 =
1.17,

389. Wong, Wing-Keung, Tsun Se Cheong, David Chui, Zhihui Lv, and Jo&o Paulo Vieito*.
"New trading strategy in investment and a new anomaly: A study of the hedge funds from
emerging and developed markets." Heliyon 9, no. 12 (2023).

https://www.sciencedirect.com/science/article/pii/S2405844023096949?dgcid=
coauthor
Impact factor = 3.776, SIR Quartile = Q1, CiteScore = 4.98, SNIP = 2.455, SJR
2021 = 0.55, etc.

390. Hayat, N. Z., Kurniawan, M. L. A., & Wong, W. K. (2025). The Role of Inequality in
Indonesia: Does Fiscal Decentralization Matter?. Jurnal Ekonomi Dan Studi
Pembangunan, 15(2), 111-120.

https://journal.um.ac.id/index.php/jesp

391. P. Chinnasamy, Wing-Keung Wong, A. Ambeth Raja, Osamah Ibrahim Khalaf,
Ajmeera Kiran, Chinna Babu J. 2023. Health Recommendation System using
Deep Learning-based Collaborative Filtering. Heliyon, 9(12).

file:///C:/Users/ WANG/Downloads/Heliyon%20Paper.HRS.pdf

Impact factor = 3.776, SJR Quartile = Q1, CiteScore = 4.98, SNIP = 2.455, SJR
2021 =0.55.

392. Naveed Khan, Hassan Zada, Wing-Keung Wong, 2023. Enhancing Financial
Performance and Market Acceptance Through Golden Ratio-Based Capital
Structure Decisions: An Empirical Investigation in the Manufacturing and

Services Sectors. Asian Academy of Management Journal of Accounting and
Finance, 19(2), 41-70. https://doi.org/10.21315/aamjaf2023.19.2.2

listed in Emerging Sources Citation Index, Scopus, ABDC =C, SIR=Q3, SJR 2023
= 0.24, the Australian Excellence in Research (ERA) Ranked Journal List,
Impact factor = 0.2, etc.

393. Zeng, Li, Wing-Keung Wong, Hu Fu, Haitham A. Mahmoud, Phan The Cong, Dinh Thi
Thanh Thuy, and Pham Xuan Bach. "FinTech and sustainable financing for low carbon
energy transitions: A biodiversity and natural resource perspective in BRICS
economies." Resources Policy 88 (2024): 104486.

164



394.

395.

SSCI, ABDC = B, AJG 2018 =2, AJG 2015 =2, Impact factor = 3.185; 5-year
impact factor = 3.828, CiteScore = 4.09, SNIP = 1.685, SJR = Q1, SJR 2018 =
1.17,

Haipeng Shan, Wing-Keung Wong, Haichuan Hu, Ata Al Shraah, Abdullah
Alromaihi, Phan The Cong, Pham Thi Minh Uyen, 2023. Fintech innovation for
sustainable environment: Understanding the role of natural resources and human
capital in BRICS using MMQR.Resources Policy. Volume 88, January 2024,
104468

https://www.sciencedirect.com/science/article/pii/S0301420723011790?dgcid=
coauthor

SSCI, ABDC = B, AJG 2018 =2, AJG 2015 =2, Impact factor = 3.185; 5-year
impact factor = 3.828, CiteScore = 4.09, SNIP = 1.685, SJR = Q1, SJR 2018 =
1.17,

Shamaila Butt, Muhammad Ramzan, Wing-Keung Wong, Muhammad Ali

Chohan, Ayman Hassan Bazhair. (2024). Unravelling the nexus between energy
prices and exchange rate in Malaysia: Fresh insights from a non-linear perspective
using threshold cointegration analysis. Heliyon, 10(5).

Impact factor = 3.776, SIR Quartile = Q1, CiteScore = 4.98, SNIP = 2.455, SJR
2021 =0.55, etc.

396. Pu, Ganlin, Wing-Keung Wong, Qiang Du, Ata Al Shraah, Abdullah Alromaihi, and

Iskandar Muda. "Asymmetric impact of natural resources, fintech, and digital banking on
climate change and environmental sustainability in BRICS countries." Resources
Policy 91 (2024): 104872.

SSCI, ABDC = B, AJG 2018 =2, AJG 2015 =2, Impact factor = 3.185; 5-year
impact factor = 3.828, CiteScore =4.09, SNIP = 1.685, SJR = QI, SJR 2018 =
1.17, Google Scholar citations = 15, Researchgate citations = 5

397. Albert J. Menkveld, ...., Wing-Keung Wong, ...., (2024). Non-standard errors.

Journal of Finance, 79(3).

https://onlinelibrary.wiley.com/doi/full/10.1111/jof1.13337

listed in Scopus, SSCI with Impact Factor = 7.544, SJR Quartile = Q1, ABDC = A*,
AJG 2021 =4, SJR 2020 = 18.15, etc.

398. Ather Azim Khan, Muhammad Ramzan, Shafagat Mehmood, Wing-Keung

Wong, 2024. Towards the environment of legitimacy: Do the institutional
quality and policy uncertainty matter for the performance of stock markets of

165



South Asian countries?. International Journal of Emerging Markets

listed in Scopus, AJG = 1, ABDC = B, SSCI with Impact Factor = 2.488, 5-year
impact factor = 2.504, SJR Quartile = Q2, SJR 2020 = 0.43, CiteScore Tracker 2021
= 3.0, etc.

399. Sindhu, Muzammal llyas, Wing-Keung Wong, and Laila Maswadi. "Implications of
corporate social responsibility on the financial and non-financial performance of the
banking sector: A moderated and mediated mechanism." Heliyon 10, no. 9 (2024).

Impact factor = 3.776, SIR Quartile = Q1, CiteScore = 4.98, SNIP = 2.455, SJR
2021 =0.55, etc.

400. Vuong, G. T. H., Nguyen, Y. D. H., Nguyen, M. H., & Wong, W. K. (2024). Assessing
the impact of macroeconomic uncertainties on bank stability: Insights from ASEAN-8
countries. Heliyon.

Impact factor = 3.776, SJR Quartile = Q1, CiteScore = 4.98, SNIP = 2.455, SJR
2021 =0.55, etc.

401. Salman, Asma, Bisharat Hussain Chang, Muthanna G. Abdul Razzaq, Wing-Keung
Wong, and Mohammed Ahmar Uddin. "The emerging stock markets and their
asymmetric response to infectious disease equity market volatility (ID-EMV)
index." Annals of Financial Economics 18, no. 04 (2023): 2350008.

listed in Scopus, Emerging Sources Citation Index and Web of Science,
CiteScore 2024 = 9.8, CiteScoreTracker 2025 = 8.6. SJR Quartile = Q1, SJR
2024 =1.09, SNIP 2024 = 0.786, H-Index =17, Q1 in Scopus

402. Xing, K., Wong, W. K., Chen, S., Muda, I., Ismail, S. M., & Akhtar, M. (2024). Green
innovation imperative for natural resource-driven sustainable economic recovery: Linking
rights  Structure, corporate social responsibility, and renewable energy
contracts. Heliyon, 10(17).

Impact factor = 3.776, SJR Quartile = Q1, CiteScore = 4.98, SNIP = 2.455, SJR
2021 =0.55.

Google Scholar citations = 6

403. Sindhu, Muzammal llyas, Wing-Keung Wong, and Laila Maswadi. "Implications of
corporate social responsibility on the financial and non-financial performance of the
banking sector: A moderated and mediated mechanism." Heliyon 10, no. 9 (2024).

Impact factor = 3.776, SIR Quartile = Q1, CiteScore = 4.98, SNIP = 2.455, SJR
2021 =0.55, etc.

166



404. Arshad, Rimsha, Hassan Zada, Kazi Sohag, Wing-Keung Wong, Ehsan Ullah, and
Hassan Raza. "Does US monetary policy uncertainty affect returns of Asian Developed,
emerging, and frontier equity markets? Empirical evidence by using the quantile-on-
quantile approach." Heliyon 10, no. 12 (2024).

Impact factor = 3.776, SJR Quartile = Q1, CiteScore = 4.98, SNIP = 2.455, SIR
2021 =0.55, etc.

405. Le Thi Thanh Ha, Wing-Keung Wong, Eko Hariyadi. 2024. An examining
factors influencing international export and import relationships in context of
Vietnam’s free trade agreements. Jurnal Ekonomi & Studi Pembangunan 25, no. 1
(2024): 36-46.

https://journal.umy.ac.id/index.php/esp/issue/view/1070
https://scholar.google.com/scholar?hl=en&as_sdt=0%2C5&qg=n+examining+fa
ctorst+influencingt+international+export+and+import-trelationships+in+context
+of+Vietnam%E2%80%99s+freet+trade+agreements&btnG=

406. Bibi, Sonia, Hassan Zada, Tahira Awan, Wing-Keung Wong, and Naveed Khan. (2024).
Evaluating the moderating role of governance on the relationships between social
inclusion, ICT infrastructure, and financial inclusion. Heliyon, 10(13).

https://www.cell.com/heliyvon/fulltext/S2405-8440(24)09742-1

Impact factor = 3.776, SJR Quartile = Q1, CiteScore = 4.98, SNIP = 2.455, SJR
2021 =0.55.

407. Wing-Keung Wong, Yushan Cheng, Mu Yue*, (2024). Could regression of
stationary series be spurious?. Asia-Pacific Journal of Operational Research,
2440017.

Scopus, AJG 2018 =1, ABS2015 =1, SCIE (SCI extended). IF = 1.109, SJR Quartile
= Q3, CiteScore 2021 = 1.4, CiteScore 2022 = 1.8, CiteScoreTracker 2023 = 2.0,
SNIP = 0.56, SJR 2021 = 0.32, H-Index = 35, etc.

408. Chuluunbaatar, A., Nadmid, B., Budjav, B., & Wong, W. K. (2024). Modeling
Method of Local Financial Dependence: Evidence from Mongolia. Heliyon.

Impact factor = 3.776, SIR Quartile = Q1, CiteScore = 4.98, SNIP = 2.455, SJR
2021 =0.55.

409. Zongxin Li, Yongchang Hui*, Wing-Keung Wong, Ruiyue Lin. (2025).
Portfolio Selection Based on Mean-Generalized Variance Analysis: Evidence
from the G20 Stock Markets. Asia-Pacific Journal of Operational
Research, 42(03), 2450016.

167



Scopus, AJG 2018 =1, ABS2015 =1, SCIE (SCI extended). IF = 1.109, SJR Quartile
= Q3, CiteScore 2021 = 1.4, CiteScoreTracker 2022 = 1.8, SNIP = 0.56, SJR 2021
=(0.32, H-Index = 35, etc.

410. Lu Zhang, Wing-Keung Wong, Lunwu Liu, Ata Al Shraah, Badah Albasher,
Zilola Shamansurova. 2024. Balancing environmental sustainability through
fintech, green finance natural resource, and economic growth in Asian
economies - A Cup-FM and Cup-BC study. Resources Policy, Volume 98,
105294

SSCI, ABDC = B, AJG 2018 =2, AJG 2015 =2, Impact factor = 3.185; 5-year
impact factor = 3.828, CiteScore = 4.09, SNIP = 1.685, SJR = Q1, SIR 2018 =
1.17, Google Scholar citations = 15, Researchgate citations =5

411. Hui, Yongchang, Mengjie Shi, Wing-Keung Wong*, and Shurong Zheng. 2024.
"Pragmatic attitude to large-scale Markowitz’'s portfolio optimization and factor-
augmented derating." International Review of Financial Analysis: 103628.

SSCI, Scopus, ABDC = A, AJG 2018 =3, AJG 2015 =3, ABS 2010 = 3, ABS
2009 = 3, Impact factor = 1.693, 5-Year Impact Factor: 2.088, CiteScore =2.25,
SNIP =1.193, SJR =0.782, SJR = Ql,

412. Ahmad, S., Wong, W. K., Riaz, S., & Igbal, A. (2024). The role of employee motivation
and its impact on productivity in modern workplaces while applying human resource
management policies. Arabian Journal of Business and Management Review (Kuwait
Chapter), 13(2), 7-12.

413. Wing-Keung Wong, Mu Yue. (2024). Could Regressing a Stationary Series on
a Non-Stationary Series Obtain Meaningful Outcomes?. Annals of Financial
Economics, 19(03), 2450011.

listed in Scopus, Emerging Sources Citation Index and Web of Science,
CiteScore 2024 = 9.8, CiteScoreTracker 2025 = 8.6. SJR Quartile = Q1, SJR
2024 =1.09, SNIP 2024 = 0.786, H-Index =17, Q1 in Scopus

414. Aladeemy, Amani A., Ali Alzahrani, Mohammad H. Algarni, Saleh Nagi Alsubari,
Theyazn HH Aldhyani, Sachin N. Deshmukh, Osamah Ibrahim Khalaf, Wing-Keung
Wong, and Sameer Agburi. "Advancements and Challenges in Arabic Sentiment
Analysis: A Decade of Methodologies, Applications, and Resource
Development." Heliyon 10, no. 21 (2024).

https://www.cell.com/heliyvon/fulltext/S2405-8440(24)15817-3

168



Impact factor = 3.776, SIR Quartile = Q1, CiteScore = 4.98, SNIP = 2.455, SJR
2021 =0.55.

415. Rehman, Zia Ur, Wing-Keung Wong, Naveed Khan, Hassan Zada, and Hassan Raza.
"Economic Policy Uncertainty in the United States: Does It Matter for Equity, Commodity
and Cryptocurrency Markets?." Asian Academy of Management Journal of Accounting
and Finance 20, no. 2 (2024): 85-119.

listed in Emerging Sources Citation Index, Scopus, ABDC =C, SIR=Q3, SJR 2023
= (.24, the Australian Excellence in Research (ERA) Ranked Journal List,
Impact factor = 0.2, etc.

416. Sindhu, Muzammal llyas; Windijarto, Windijarto; Wong, Wing-Keung;

Maswadi, Laila, (2025). Unveiling hidden connectedness between cryptocurrency and
stock markets in BRICS: a TVP-VAR perspective. Kybernetes.

listed in Scopus, SCI with Impact Factor = 0.811, SJR Quartile = Q2, SJR 2021 =
0.41, CiteScore 2021 = 3.7, etc.

417. Johari, S.M., W.K. Wong, J.P. Ou, (2024). Enhancing Ethic Integrity and Human
Resource Development to Build a Green Banking Business Model in
Indonesia. Journal of Optimization in Industrial Engineering, 37(2), 97.

listed in Scopus, SJR Quartile = Q2, SJR 2023 = 0.26, H-Index = 12, etc.

418. Chang, Bisharat Hussain, PA Mary Auxilia, Akash Kalra, Wing-Keung Wong, and
Mohammed Ahmar Uddin. "Greenhouse gas emissions and the rising effects of
renewable energy consumption and climate risk development finance: Evidence from
BRICS countries." Annals of Financial Economics 19, no. 02 (2024): 2350007.

listed in Scopus, Emerging Sources Citation Index and Web of Science,
CiteScore 2024 = 9.8, CiteScoreTracker 2025 = 8.6. SJR Quartile = Q1, SJR
2024 =1.09, SNIP 2024 = 0.786, H-Index =17, QI in Scopus

419. Hariyadi, E., Wong, W.-K., Johari, S. M., & Shafiai, M. H. M. (2025). Promoting Sustainable Banking: The
Role of Private Credit in Reducing CO2 Emissions in Indonesia. International Journal of Energy Economics
and Policy, 15(2), 32-43. https://doi.org/10.32479/ijeep.18036

https://econjournals.com/index.php/ijeep/article/view/18036

listed in Scopus, SJR Quartile = Q2, SJR 2023 = (.31, etc.

420. Kristianus Oktriono, Tonni Agustiono Kurniawan, Christia Meidiana, Wing
Keung Wong, Choo Wou Onn, Buntora Pasaribu, Joan Cecilia C Casilla,
Ghassan Abdulkareem-Alsultan, Heri Septya Kusuma. 2025. Reinforcing
Synergy between Circular Economy in Tourism and Decarbonization in Waste
Sector 1 Using Digitalization: Case Study in Taipei and Sukunan (Indonesia) in

169



Promoting Carbon Neutrality. Waste Management & Research, 43(10), 1605-
1624.

listed in Scopus, SJR Quartile = Q1, SJR 2023 = (.86, etc.

421. Wong, W. K., Zhu, Z., Jiang, |. M., & Bouri, E. (2026). Arbitrage opportunities in no-
arbitrage portfolios: The case of Bitcoin and Treasury Bills. Investment Analysts
Journal, 55(1), 55-86.

https://www.tandfonline.com/journals/riaj20/about-this-journal#journal-
metrics

listed in SSCI, Scopus, SJR Quartile = Q3, SJR 2023 = 0.321, etc.

422. Christia Meidiana, Florin-Constantin Mihai, Tonni
Agustiono Kurniawan, Diva Avriska, Septiana Hariyani, Ratan
Kumar Ghosh, Kristianus Oktriono, Wing Keung Wong, Franca Brugman.
(2025). Application of Multi linear regression (MLR) analysis for determining
predictors of illegal dumping in rapidly urbanized rural areas: A case study of
Bangkalan District, Indonesia. Waste Management Bulletin, 100235.

https://www.sciencedirect.com/science/article/pi1i/S294975072500064 1
https://www.scimagojr.com/journalsearch.php?g=21101256250&tip=sid&clea
n=0#google vignette

listed in ESCI, Scopus, SJR Quartile = Q2, SJR 2024 = 0.76, etc.

423. Yangge Du, Ming Fai Lam, Jeff Chak Fu Wong, and Wing-Keung Wong, (2025).
Analysis and Optimization of the Creditworthiness Threshold Under Different
Bivariate Distributions. Asia-Pacific Journal of Operational Research, 2540008.

Scopus, AJG 2018 =1, ABS2015 =1, SCIE (SCI extended). IF = 1.109, SJR Quartile
= Q3, CiteScore 2021 = 1.4, CiteScore 2022 = 1.8, CiteScoreTracker 2023 = 2.0,
SNIP = 0.56, SJR 2021 = 0.32, H-Index = 35, etc.

https://www.worldscientific.com/doi/abs/10.1142/S0217595925400081

424. Ahmad, S., Wong, W.-K., Riaz, S., & Igbal, A. (2024). The role of employee
motivation and its impact on productivity in modern workplaces while applying
human resource management policies. Arabian Journal of Business and
Management Review (Kuwait Chapter), 13(2), 7-12.

425. Zhang, T., Wong, W. K., Kilinc, O., & Alzoubi, H. M. (2025). Modelling the Nonlinear
Impact of Tourism Fluctuations on Green Economic Growth. Fluctuation and Noise
Letters.

170



https://www.worldscientific.com/worldscinet/fnl?srsltid=AfmB0OQogGO201M-
D7ctT1QJ21z4d Z5YTINQO4DtFFvN2irb RoFxAFJxo
https://www.scimagojr.com/journalsearch.php?q=29428&tip=sid

listed in SCIE, Scopus, SJR Quartile = Q3, SJR 2024 = 0.243, etc.

426. Hariyadi, E., Wong, W. K., & Negash, Y. T. (2025). Sustainable supply chain
collaboration in construction and demolition waste management: green innovation for
sustainability performance. Journal of Material Cycles and Waste Management, 1-17.

listed in Scopus, SJR =Q2, SJR 2024 = 0.654, IF =3,
Impact factor = 0.2, etc.

https://www.scimagojr.com/journalsearch.php?q=145397 &tip=sid

427. Do Trang Doan, Dao Le Kieu Oanh, Ngoc Thuy Trang Le*, Wing-Keung Wong,
(2025). The determinants of non-traditional activities of Viethamese commercial banks:
The role of women, private sector and foreign investors. Asian Academy of
Management Journal of Accounting and Finance.

listed in Emerging Sources Citation Index, Scopus, ABDC =C, SJR=Q3, SJR 2023
= (.24, the Australian Excellence in Research (ERA) Ranked Journal List,
Impact factor = 0.2, etc.

428. Kurniawan TA, Bustos-Terrones YA, Loaiza JG, Dissanayake KK, Onn CW, Abass KS,
Jumaniyozov K, Oktriono K, Wong WK, Kusworo TD, Zhang D. (2025). Applying nutrient
recovery from unused wastewater to overcome fertilizer shortage for global food
security. Journal of Environmental Management, 394, 127543.

listed in Scopus, Emerging Sources Citation Index and Web of Science,
CiteScore 2024 = 14.4, Impact Factor = 8.4, SJR Quartile = Q1, SJR 2024 =

1.994, Q1 in Scopus
https://www.scimagojr.com/journalsearch.php?q=23371&tip=sid
https://research.com/journal/journal-of-environmental-management

429. Vongmileuth, C., Yeniley, U., Auxilia, P. M., Ahmed, H. M. S., Wong, W. K., & Chang,
B. H. (2025). Wavelet Coherency Analysis of Stock Market Volatility and Housing costs:
Insights from International Financial Hubs. Annals of Financial Economics, 20(01),

2550012.

430. Mandira, I. M. C., Priyadi, U., & Wong, W. K. (2025). Toward Sustainability Tourism: An
ARDL Analysis of the Differential Impacts of International Tourism and Air Transport on
CO2 Emissions in Thailand. International Journal of Energy Economics and Policy, 15(6),

306.
431. Hariyadi, E., Wong, W. K., & Johari, S. M. (2025). Promoting sustainable banking: the

role of private credit in reducing CO, emissions in Indonesia. International Journal of
Energy Economics and Policy, 15.

171



432. Fang, M. S., Wong, W. K., Mohd Shafiai, M. H., Ismail, A. G., Supranta, V. A., & Hariyadi,
E. (2025). An assessment of barriers to halal tourism in Taiwan: a hierarchical
framework. Journal of Islamic Marketing, 1-21.

433. Zada, H., Parahara, N., Nanayakkara, M., Usman Masood, S. M., & Wong, W. K. (2025).
Connectedness between Industrial and Rare Earth Metals: Implications for Portfolio
Diversification During the COVID-19 Pandemic and the Russia—Ukraine Conflict. Annals
of Financial Economics, 2550021.

listed in Scopus, Emerging Sources Citation Index and Web of Science, CiteScore 2021
= 1.5, CiteScore 2022 = 2.9, CiteScore 2023 = 6.6, CiteScore 2024 = 9.8,
CiteScoreTracker 2025 = 8.6. SJR Quartile = Q1, SJR 2022 = 0.3, SJR 2023 = 0.58,
SJR 2024 = 1.09, SNIP 2022 = 0.724, SNIP 2023 = 0.995, SNIP 2024 = 0.786, H-

Index =17, Q1 in Scopus, impact score = 6.30 in 2024,

434. Wong, W. K., Pham, M.T. (2025). Could the correlation of a stationary series with a non-
stationary series obtain meaningful outcomes?. Annals of Financial Economics, 20(03),
2550015.

listed in Scopus, Emerging Sources Citation Index and Web of Science,
CiteScore 2024 = 9.8, CiteScoreTracker 2025 = 8.6. SJIR Quartile = Q1, SJR
2024 =1.09, SNIP 2024 = 0.786, H-Index =17, Q1 in Scopus

435. Tajudeen, M. M., Banu, K. A., Manoj, K., Wong, W. K., Rajchakit, G., Abdalla, M., ... &
Huang, T. (2025). Secure Event-Triggered Control of Discrete-Time Markovian Jump
Systems Under Deception Attacks: A Case Study on DC Motor Devices. Neural
Networks, 108367.

https://shop.elsevier.com/journals/neural-networks/0893-6080
https://www.scimagojr.com/journalsearch.php?q=24804 & tip=sid
https://research.com/journal/neural-networks

SJR Quartile = Q1, SJR 2024 = 1.49, etc.
etc.

436. zhang, T., Wong, W. K., Kilinc, O., & Alzoubi, H. M. (2025). Modeling the Nonlinear Impact of Tourism Fluctuations on Green
Economic Growth. Fluctuation and Noise Letters, 24(5), 2540013-1524.

437. Wong, W. K., Mughal, R., Afeef, M., Khan, N., & Zada, H. (2025). Human Capital Based
Six-Factor Asset Pricing Model in the Era of Covid-19. Asia-Pacific Financial Markets, 1-
39.

438. Wing-Keung Wong, Chenghu Ma, Zhuo Qiao, Udo Broll, Joao Paulo Vieito,
2026. New stochastic dominance theory for investors with risk-averse and risk-
seeking utilities with applications including solutions for the Friedman-Savage
paradox. Review of Behavioral Finance, 1-14.

172



439. Nanang Dwi Wahyono, Niswatin Hasanah, Rita Parmawati, Wing-Keung Wong,
How Does Capital Sustainability Dairy Cattle Farming Affect Farmer Welfare?
Sustainability, second revision.

indexed by both SCIE and SSCI with Impact Factor = 3.889, 5-year Impact Factor
=4.089, SJR Quartile = Q1, SJR 2021 = 0.66, JCR: Q2, CiteScore = 5.0, CiteScore
=Ql, etc.

440. Assidi Soufiene, Wing-Keung Wong, What drives tax morale in selected North
African countries?: empirical evidence from ARDL specification. International
Review of Public Administration, first revision.

Scopus, ABDC = B, AJG 2021 =1, CiteScore = 1.0, SJR Quartile = Q3, SJR 2020 =
0.261, etc.

441. Zongxin Li, Igor Loncarski, Wing-Keung Wong*. Asset allocation in emerging
crisis: Evidence from the G7 stock markets during COVID-19 pandemic. Asia-
Pacific Journal of Operational Research, first revision.

Scopus, AJG 2018 =1, ABS2015 =1, SCIE (SCI extended). IF = 1.109, SJR Quartile
= Q3, CiteScore 2021 = 1.4, CiteScoreTracker 2022 = 1.8, SNIP = 0.56, SJR 2021
=0.32, H-Index = 35, etc.

442. Changbiao Liu, Wei Gao, Wing-Keung Wong, Jiangtao Duan, Estimating
Dynamic Logit Models with Unobserved Individual Heterogeneity, submitted to
Communications in Statistics - Theory and Methods

AJG 2018 =2, AJG 2015 =2, ABS 2010 = 2, Impact factor = 4.674; ABDC = A, SJR
Quartile = Q1, SJR Quartile = Q1, SJR 2021 = 1.73, etc.

443. Liu Lisha; Supat Chupradit; Wing-Keung Wong; Showkat Ahmad Lone;
Wanish Suksatan; Tazeem Akhter, Challenges and managing environmental
pollution (CO2 emission): Fresh Panel Evidence from G10 Member States,
Environmental Science and Pollution Research,

444 Igbal Jebril, Anithadevi Natarajan, Osamah Ibrahim Khalaf, Wing-Keung Wong,
Shin-Hung Pan, Sign Language Interpretation Using Deep Learning for
Interaction with Search Assistant, submitted

Papers under review

173



1. Siamand Hesami, Bezhan Rustamov, Husam Rjoub*, Wing-Keung Wong, Do Oil
Price Volatility Has an Implication on Tourism Income: Evidence from Oil Exporting
Countries. Submitted to Tourism Management

https://www.journals.elsevier.com/tourism-management

SSCI, Scopus, ABDC = A*, AJG 2018 =4, AJG 2015 =4, ABS 2010 =4, ABS 2009 =3,
Impact factor = 6.012, 5-Year Impact Factor: 7.581, CiteScore = 8.20, SNIP =3.374, SIR
=Q1,SIR2018 =2.92

Papers in final stage:

1. Raymond H. Chan, Teng Chen, Pui Lam Leung, Wing-Keung Wong, A new index
to measure the income inequality for the poor and the rich with application, intend
to submit to Econometrica

2. Ma. Rebecca Valenzuela, Wing-Keung Wong and Zhen-Zhen Zhu. The Impact of
Home-Ownership on Inequality in Australia: A Stochastic Dominance Analysis.

3. Bai, Z. D., Ma. Rebecca Valenzuela, Wing-Keung Wong and Zhen-Zhen Zhu. New
Tests for Poorness, Richness, and Middle Class Welfare: Stochastic Dominance
Analysis for different types of social welfare functions

4. Joseph K.W. Fung, Michael Ng, Wing-Keung Wong, Statistical versus Economical
Significance

5. Jianxu Liu, Songsak Sriboonchitta, Wing-Keung Wong, Modeling Dependence with
Vine Copula and Applications to Optimal Portfolio Allocation of Chinese Stock
Market

6. Wing-Keung Wong, Could non-stationary series be regressed on a stationary series
to obtain meaningful outcome?

7. Wing-Keung Wong, Could regression of non-stationary series be still spurious?

174



8. Zhidong Bai, Yongchang Hui, Zhihui Lv, Wing-Keung Wong, Shurong
Zheng and Zhen-Zhen Zhu. Multivariate Nonlinear Causality Test with applications

9. Zhidong Bai, Yongchang Hui, Zhihui Lv, Wing-Keung Wong, Multiple Nonlinear
Causality Test

10. Zhidong Bai, Yongchang Hui, Zhihui Lv, Wing-Keung Wong and Zhen-Zhen Zhu.
Panel Data Causality Test

11. Abdelbari El Khamlichi, Zhihui Lv, Wing-Keung Wong, Selim Baha Yildiz,
Between Morocco and Turkey, who performs better?

12. Zhihui Lv, Wing-Keung Wong, Revisit Nonlinear Effects of Inflation on Economic
Growth

13. Zhihui Lv, Wing-Keung Wong, Multivariate Nonlinear Granger causality between
electricity generation, exports, prices and GDP

14. Zhihui Lv, Wing-Keung Wong, Linear and nonlinear Granger-causality between
short-term and long-term interest rates

15. Sangram Keshari Jena, Suryanarayan Mohapatra, Wing-Keung Wong,
Nonperforming Loans in banks - are managers only responsible?

16. Review on Market efficiency, stock market anomalies, and Behavioral Finance,
planned to submit to Journal of Economic Surveys
https://onlinelibrary.wiley.com/journal/14676419
A in ABDC, SSCI with Impact factor = 2.758, SJR = 1.85. SJR Quartile = Q1

Books

1. Wong W K, 1989, New Time Series Applications in Business and Finance,

University of Wisconsin-Madison, USA.

https://books.google.com.sg/books/about/New Time Series Applications

2.

in Business.html?id=BX3XAAAAMAAJ&redir esc=y

Chang, W C, G Teo and W K Wong, (1995), The social and individual oriented
style of achievement motivation in Singapore Chinese, (In Chinese), Department
of Psychology, National Taiwan University Press

Songsak Sriboonchitta, Wing-Keung Wong, Sompong Dhompongsa, Hung T.
Nguyen, (2009), Stochastic Dominance and Applications to Finance, Risk and

175



Economics, Chapman and Hall/CRC, Taylor and Francis Group, Boca Raton,
Florida, USA.

http://www.crcpress.com/product/isbn/9781420082661
https://www.semanticscholar.org/paper/Stochastic-Dominance-and-
Applications-to-Finance%2C-Dhompongsa-
Wong/f2705f19¢5¢6a459426¢ca440111bdd6e0047¢965
https://www.routledge.com/Stochastic-Dominance-and-Applications-to-Finance-
Risk-and-Economics/Sriboonchita-Wong-Dhompongsa-
Neguyen/p/book/9781138117990

Google Scholar citations = 257, Researchgate citations = 61

4. Raymond Hon Fu CHAN, Spike Tsz Ho LEE, Wing-Keung WONG, 2014,
Technical Analysis and Financial Asset Forecasting: From Simple Tools to
Advanced Techniques, World Scientific Publishing Company
http://www.worldscientific.com/worldscibooks/10.1142/8625

Google Scholar citations = 29, Mendeley Citations = 4

5. Michael McAleer, Wing-Keung Wong, 2019. Risk Measures with Applications
in Finance and Economics, MDPI-Multidisciplinary Digital Publishing Institute.
https://www.mdpi.com/books/pdfview/book/1442

6. Wing-Keung Wong, 2020. Sustainability of the Theories Developed by
Mathematical Finance and Mathematical Economics with Applications. MDPI-
Multidisciplinary Digital Publishing Institute.

https://doi.org/10.3390/books978-3-03936-532-6

7. Wing-Keung Wong, Xu Guo, Sergio Ortobelli Lozza, 2020. Mathematical
Finance with Applications. MDPI-Multidisciplinary Digital Publishing Institute.
https://www.mdpi.com/books/pdfview/book/3179
https://www.waterstones.com/book/mathematical-finance-with-
applications/wing-keung-wong/xu-guo/9783039435739

8. Wing-Keung Wong, Asset Pricing, Investment, and Trading Strategies, MDPI-
Multidisciplinary Digital Publishing Institute.
https://www.mdpi.com/books/pdfview/book/5009

9. Wing-Keung Wong, Anomalies in Market Efficiency and Behavioural Finance.
MDPI-Multidisciplinary Digital Publishing Institute.
https://www.mdpi.com/books/reprint/5014-efficiency-and-anomalies-in-stock-
markets

10. Wing-Keung Wong, Efficiency and Anomalies in Stock Markets, MDPI-

176



Multidisciplinary Digital Publishing Institute.
https://www.mdpi.com/books/pdfview/book/5014

11. Wing-Keung Wong, 2021. Mathematical and Statistical Models for Energy
with Applications. DPI-Multidisciplinary Digital Publishing Institute.

12. Wing-Keung Wong, Mathematical and Statistical Models in Environmental
Research and Public Health with Applications. MDPI-Multidisciplinary Digital
Publishing Institute.

13. Wing-Keung Wong, Wing-Kwong Au, Tai-Yuen Hon, and Kai-Yin Woo, 2022.
Market Efficiency, Behavioural Finance, and Anomalies, KSP publisher.

http://books.ksplibrary.org/
http://books.ksplibrary.org/978-625-7501-86-6-2/
http://books.ksplibrary.org/newbooks/
http://books.ksplibrary.org/library/
http://books.ksplibrary.org/authors-alphabetical/#1576951630168-
c186ddd3-ecf3
http://books.ksplibrary.org/authors-alphabetical/#1657908275593-
e12a3bd9-99dd

14. Kai-Yin Woo, Wing-Keung Wong, Tai-Yuen Hon & Wing-Kwong Au
(2023). Savings, Investment, and Behavioral Finance. Istanbul: KSP Books.

ISBN: 978-625-8190-85-4 (e-Book)
http://books.ksplibrary.org/978-625-8190-85-4/

15. Raymond Hon Fu CHAN, Spike Tsz Ho LEE, Wing-Keung WONG, Technical
Analysis and Financial Asset Forecasting: From Simple Tools to Advanced
Techniques, Second Edition, World Scientific Publishing Company, forthcoming

16. Zhidong BAIL, Hua LI, Wing-Keung WONG. Stochastic Dominance with
Applications in Economics, Finance, and Income Inequality, World Scientific
Publishing (forthcoming).

17. Zhidong BAI, Yongchang HUI, Hua LI, Wing-Keung WONG, Portfolio Choice
and Stochastic Dominance, World Scientific Publishing (forthcoming).
18. Xu Guo, Cuizhen Niu, Wing-Keung Wong, Stochastic Dominance and Risk

Measures

19. Zhidong Bai, Yushan Cheng, Yongchang Hui, Wing-Keung Wong, Spurious
regression, cointegration, and causality

177



20.

21.

22.

23

24.

25.

Wing-Keung Wong, Probability and Statistics with Applications in Accounting,
Business, Economics, and Finance

Wing-Keung WONG, Technical Analysis and Trading Strategies

Wing-Keung Wong, Theory of Covariance with Applications

. Wing-Keung Wong, Probability and Statistics with Applications in Energy

Wing-Keung Wong, Probability and Statistics with Applications in Environment
and Health

Wing-Keung Wong, New Theories in Financial Economics and Financial
Econometrics with Applications and Real-Life Practice

Book Chapters

1.

Chang, W C, and W K Wong, (1998), Rational Traditionalism: Chinese Values
in Singapore, in ‘Values and Development: A Multidisciplinary Approach with
Some Comparative Studies', edited by Hank Lim and Ranjit Singh, published by
the Centre for Advanced Studies, National University of Singapore Press.

Jack Penm and W.K. Wong (2004), Is Technical Analysis useful in undertaking
simulations of stock market movements? In Collaborative Research in
Econometrics and Quantitative Finance: Financial Market Integration, edited by
R.D. Terrell and T.J. Brailsford, Evergreen Publishing, ACT, Australia.

. Wong, W K, Penm, J. HW._, R.D. Terrell, (2006), Financial Integration and the

China Stock Market, In Economic Policies and Social Welfare in the 21% Century
— Challenges and Responses for China and Thailand, edited by Peter Wilson,
Thomson Publication, U.K.

Wong WK, Khan H, Penm J, 2007, Can American Dollar Survive the Onslaught
of Euro? An Empirical Investigation, Collaborative Research in Financial

Services and Administrative Science. Y. Hoshino (c. ed.), Daitec (Japan), 249-288.

Penm J, Terrell RD, Wong WK, 2008, The impacts of the Asia-Pacific financial
crisis on the stock market in Singapore, Collaborative Research in Applied
Statistics, Quantitative Finance and Economics. Evergreen Publishing, first and
enlarged version, 243-286.

Li, C K and W K Wong, (2009), Extension of stochastic dominance theory to
random variables, in Songsak Sriboonchitta, Wing-Keung Wong, Sompong

178



10.

11

12.

13.

Dhompongsa, Hung T. Nguyen, Stochastic Dominance and Applications to
Finance, Risk and Economics, Chapman and Hall/CRC, Taylor and Francis Group,
Boca Raton, Florida, USA.

Wong W K and C K Li, (1999), A note on convex stochastic dominance theory,
in Songsak Sriboonchitta, Wing-Keung Wong, Sompong Dhompongsa, Hung T.
Nguyen, Stochastic Dominance and Applications to Finance, Risk and Economics,
Chapman and Hall/CRC, Taylor and Francis Group, Boca Raton, Florida, USA.

Fong, Wai Mun, Wing-Keung Wong and Hooi-Hooi Lean, (2009), Stochastic
Dominance and the Rationality of the Momentum Effect across Markets, in
Songsak Sriboonchitta, Wing-Keung Wong, Sompong Dhompongsa, Hung T.
Nguyen, Stochastic Dominance and Applications to Finance, Risk and Economics,
Chapman and Hall/CRC, Taylor and Francis Group, Boca Raton, Florida, USA.

Broll, Udo, Jack E. Wahl and Wing-Keung Wong, (2009), Elasticity of Risk
Aversion and International Trade, in Songsak Sriboonchitta, Wing-Keung Wong,
Sompong Dhompongsa, Hung T. Nguyen, Stochastic Dominance and
Applications to Finance, Risk and Economics, Chapman and Hall/CRC, Taylor
and Francis Group, Boca Raton, Florida, USA.

Wong, Wing-Keung, (2009), Stochastic Dominance Theory for Location-Scale
Family, in Songsak Sriboonchitta, Wing-Keung Wong, Sompong Dhompongsa,
Hung T. Nguyen, Stochastic Dominance and Applications to Finance, Risk and
Economics, Chapman and Hall/CRC, Taylor and Francis Group, Boca Raton,
Florida, USA.

.Lean, Hooi Hooi, Russell Smyth, Wing-Keung Wong, (2009), Revisiting

Calendar Anomalies in Asian Stock Markets Using a Stochastic Dominance
Approach, in Songsak Sriboonchitta, Wing-Keung Wong, Sompong Dhompongsa,
Hung T. Nguyen, Stochastic Dominance and Applications to Finance, Risk and
Economics, Chapman and Hall/CRC, Taylor and Francis Group, Boca Raton,
Florida, USA.

Gasbarro, Dominic, Wing-Keung Wong and J. Kenton Zumwalt, (2009),
Stochastic Dominance Analysis of iShares, in Songsak Sriboonchitta, Wing-
Keung Wong, Sompong Dhompongsa, Hung T. Nguyen, Stochastic Dominance
and Applications to Finance, Risk and Economics, Chapman and Hall/CRC,
Taylor and Francis Group, Boca Raton, Florida, USA.

Wong, Wing-Keung and Raymond Chan, (2009), Markowitz and Prospect
Stochastic Dominances, in Songsak Sriboonchitta, Wing-Keung Wong, Sompong
Dhompongsa, Hung T. Nguyen, Stochastic Dominance and Applications to
Finance, Risk and Economics, Chapman and Hall/CRC, Taylor and Francis Group,
Boca Raton, Florida, USA.

179



14.

15.

16.

17.

18.

19.

Leung, Pui-Lam and Wing-Keung Wong, 2009, On testing the equality of the
multiple Sharpe Ratios, in Songsak Sriboonchitta, Wing-Keung Wong, Sompong
Dhompongsa, Hung T. Nguyen, Stochastic Dominance and Applications to
Finance, Risk and Economics, Chapman and Hall/CRC, Taylor and Francis Group,
Boca Raton, Florida, USA.

Wong, Wing-Keung, Kok Fai Phoon, Hooi Hooi Lean, (2009), Stochastic
dominance analysis of Asian hedge funds, in Songsak Sriboonchitta, Wing-Keung
Wong, Sompong Dhompongsa, Hung T. Nguyen, Stochastic Dominance and
Applications to Finance, Risk and Economics, Chapman and Hall/CRC, Taylor
and Francis Group, Boca Raton, Florida, USA.

Ma, Chenghu and Wing-Keung Wong, (2009), Preferences over Location-Scale
Family, Economic Theory, in Songsak Sriboonchitta, Wing-Keung Wong,
Sompong Dhompongsa, Hung T. Nguyen, Stochastic Dominance and
Applications to Finance, Risk and Economics, Chapman and Hall/CRC, Taylor
and Francis Group, Boca Raton, Florida, USA.

Martin Egozcue and Wing-Keung Wong, 2009, “Gains from Diversification on
convex combinations”, in Songsak Sriboonchitta, Wing-Keung Wong, Sompong
Dhompongsa, Hung T. Nguyen, Stochastic Dominance and Applications to
Finance, Risk and Economics, Chapman and Hall/CRC, Taylor and Francis Group,
Boca Raton, Florida, USA.

Study of Investors' Preference on Spot and Futures Markets, co-author with Kin
Lam and Hooi-Hooi Lean, in Stock Returns: Cyclicity, Prediction and Economic
Consequences, George 1. Ellison (Eds), New York: Nova Science Publishers,
2009. [ISBN: 978-1-60741-458-2]

Zhuo Qiao, Wing-Keung Wong, Revisiting Volume vs. GARCH Effects
Using Univariate and Bivariate GARCH Models: Evidence from US Stock
Markets, in Cheng-Few Lee, Alice C. Lee, John Lee, 2010, Handbook of
Quantitative Finance and Risk Management, Springer, 1173-1181.

Google Scholar citations = 2

20.

21.

Zhuo Qiao, Venus Khim-Sen Liew,Wing-Keung Wong, Examining the impact of
the US IT Stock Market on Other IT Stock Markets, in Cheng-Few Lee, Alice C.
Lee, John Lee, 2010, Handbook of Quantitative Finance and Risk Management,
Springer, 1283-1291.

Thomas C. Chiang, Zhuo Qiao, Wing-Keung Wong, A Markov regime-switching
model of stock return volatility: Evidence from Chinese markets, in Nonlinear
Financial Econometrics: Markov Switching Models, Persistence and Nonlinear
Cointegration, edited by Razvan Pascalau and Greg N. Gregoriou, Palgrave-
MacMillan, 2010, 49-71.

180



22.

23.

24.

25.

26.

27.

28.

29.

30.

Zhidong Bai, Yongchang Hui, Kok Fai Phoon and Wing-Keung Wong, 2014,
Mean Variance Analysis of Asian Hedge Funds, Chapter 24 and pages 461-482
in Handbook of Asian Finance, edited by Greg N. Gregoriou and David Lee, 2015,
pp 1451-1465.

Bai, Zhidong, Yongchang Hui, Wing-Keung Wong, Internet Bubble Examination
with Mean-Variance Ratio, Handbook of Financial Econometrics & Statistics,
edited by Lee, Cheng-Few; Lee, John C., Springer, 2015, pp 1451-1465.

Terence Tai-Leung Chong, Jun Du, Wing-Keung Wong, 2014. Profitability of
Momentum Indicators, in Technical Analysis and Financial Asset Forecasting:
From Simple Tools to Advanced Techniques, edited by Raymond Hon Fu CHAN,
Spike Tsz Ho LEE, Wing-Keung WONG, 2014, World Scientific Publishing
Company.

B K Chew, W T Tan, and Wong, W K, 2014, Gann’s Theory Unraveled, in
Technical Analysis and Financial Asset Forecasting: From Simple Tools to
Advanced Techniques, edited by Raymond Hon Fu CHAN, Spike Tsz Ho LEE,
Wing-Keung WONG, 2014, World Scientific Publishing Company.

B K Chew, D Sikorski, Wong W K, 2014, Standardized Yield Differential
Indicator, in Technical Analysis and Financial Asset Forecasting: From Simple
Tools to Advanced Techniques, edited by Raymond Hon Fu CHAN, Spike Tsz
Ho LEE, Wing-Keung WONG, 2014, World Scientific Publishing Company.

Massoud Moslehpour, Van Kien Pham, Wing-Keung Wong, Ismail Bilgicli, 2018,
e-Purchase Intention of Taiwanese Consumers: Sustainable Mediation of
Perceived Usefulness and Perceived Ease of Use, edited by Michael McAleer,
Wing-Keung Wong, 2018. Risk Measures with Applications in Finance and
Economics, MDPI.

Zongxin Li, Xinge Li, Yongchang Hui , Wing-Keung Wong, Maslow Portfolio
Selection for Individuals with Low Financial Sustainability, edited by Michael
McAleer, Wing-Keung Wong, 2018. Risk Measures with Applications in Finance
and Economics, MDPI.

Saruultuya Tsendsuren, Chu-Shiu Li, Sheng-Chang Peng, Wing-Keung Wong,
2018, The Effects of Health Status on Life Insurance Holdings in 16 European
Countries, edited by Michael McAleer, Wing-Keung Wong, 2018. Risk Measures
with Applications in Finance and Economics, MDPI.

Xu Guo, Gao-Rong Li, Michael McAleer, Wing-Keung Wong, 2018,
Specification Testing of Production in a Stochastic Frontier Model, edited by
Michael McAleer, Wing-Keung Wong, 2018. Risk Measures with Applications
in Finance and Economics, MDPL.

181



31.

32.

33.

Huynh, Toan Luu Duc, Trung Chi Le, and Wing-Keung Wong. "DETERMINANTS OF THE
POSSIBILITIES BY INVESTORS'RISK-TAKING: EMPIRICAL EVIDENCE FROM
VIETNAM." Advances in Investment Analysis and Portfolio Management (New Series) Vol.
9 (2019): 253.

Sheung-Chi Chow, Xu Guo, Wing-Keung WONG, Stochastic Dominance for
Different Types of Investors with Applications in Stock and Bonds, in Cheng-Few
Lee, 2019. Handbook of Financial Econometrics, Mathematics, Statistics, and
Technology.

Wing-Keung Wong, Kai-Yin Woo, Tai-Yuen Hon & Wing-Kwong Au (2023).
Behavioural Finance. ENCYCLOPEDIA OF ECONOMIC SCIENCES. KSP.
https://wiki.econsciences.com/content/behavioral-finance/

34.Wing-Keung Wong, Kai-Yin Woo, Tai-Yuen Hon & Wing-Kwong Au (2023).

35.

Market Anomalies. ENCYCLOPEDIA OF ECONOMIC SCIENCES. KSP.
https://wiki.econsciences.com/content/market-anomalies/

Tai-Yuen Hon, Kai-Yin Woo, Wing-Kwong Au & Wing-Keung Wong (2023).
Market Efficiency.

ENCYCLOPEDIA OF ECONOMIC SCIENCES. KSP.
https://wiki.econsciences.com/content/market-efficiency/

36.

Hon, Tai-Yuen, Wing-Kwong Au, and Wing-Keung Wong. "Investment Behaviour for Small
Investors in the Hong Kong Stock Market." (2024): 70-89.

Regional Journals

1.

Wong, W K, (1992), “A Seasonal Approach to Investing in Singapore”, Singapore
Journal of Stock Exchange, January, 27-28.

Wong, W K, (1993), “Stocks, Cash and Inflation in Singapore: 1975-1991”,
Singapore Journal of Stock Exchange, February, 25-26.

. Wong, W K, (1993), “An Equity Indicator for the Singapore Market”, Singapore

Journal of Stock Exchange, May, 21-23.

Wong, W K, (1993), “Stocks, Bonds, Bills, Gold, and Inflation: 1972-90”,
Singapore Journal of Stock Exchange, September, 17-20.

Wong, W K, (1994), “A Composite Equity Indicator for Singapore™, Singapore
Journal of Stock Exchange, May, 24-26.

182



10.

11.

12.

13.

14.

15.

16.

17.

18.

Chew B K and W K Wong, (1995), “Are Moving Averages Useful in the
Singapore Stock Market?” Singapore Journal of Stock Exchange, May, 19-24.

Wong, W K, W T Tan, and B K Chew, (1996), “Unravelling mysticism in Gann's
Theory: Prophecy of local stock market trends”, Singapore Journal of Stock
Exchange, February, 14-18.

Wong, W K and B K Chew, (1996), “Application of Various Relative Strength
Index Techniques to the stock market”, Singapore Journal of Stock Exchange,
May, 19-25.

Chew B K and W K Wong, (1996), “Regression Analysis: A Useful and Flexible
Technical Tool?” Singapore Journal of Stock Exchange, September, 38-45.

Wong, W K, (1999), “Anticipating Downturns and Crashes in the Stock Market”,
Singapore Journal of Stock Exchange, July, 13-19.

Leow, A, S Y Tang and W K Wong, (2002), Contrarian Investment Strategy:
Evidence from The Singapore Stock Market, Pulses, April, 10-17.

Wong, W K and N T Wong, 2003, Capricorn Effect in Singapore gets blow away,
Straits Times, 24 December 2003.

Wong, W K and D J Chen, 2004, Beware of the Cycle Theory, The Technical
Analyst, UK, March, 34-35.

Wong, W K and D J Chen, 2004, Will STI Peak in 20087 —A Lesson from USA,
Pulses, April, 18-21.

Wong, W K and N T Wong, 2004, Buy on Monday and sell on Friday?, The
Business Times, April 17, 2004.

Wong, W K and N T Wong, 2004, Monday Blues and Sunny Fridays in the Asian
Stock Markets? The Technical Analyst, UK, June, 32-33.

Wong, Wing-Keung and Lanz Chan, 2005, Lucky 13? Does The Singapore
equities market move in 13-year cycles? Market Technician Journal, Vol. 54,

pp.3-4.

Chan, LCWJ and Wong WK (2012) Automated Trading with Genetic-Algorithm
Neural-Network Risk Cybernetics: An Application on FX Markets. Finamatrix
Journal, Feb 2012.

http://papers.ssrn.com/sol3/papers.cfm?abstract_1d=1687763
Google Scholar citations = 10

183



19.

20.

21.

22.

23.

24.

KR, M, 20135F03H21H, #EEREBE? KIEAL? [FH#H, BI5
Ho

7N

Chan, LCWJ and Wong WK (2013) Expert Advisor Development on MT4/MT5
for Automated Algorithmic Trading on EURUSD M1 Data. Finamatrix Journal,
Sep 2013.

VRIERRL, BEKOE ZAREE, 20144F03 0 13H, tHFAMW [H ] ErRny, (SR,
BI5H .

YRR, K TR S AR EE20144F03 H 20 H, AT 75 A s dm —1E [ Fieigd] 2
{Z3R, B1HH.

Manyat Wong, Lanz Chan, Wing-Keung Wong, 2014, Automated Trading on
Gold Prices with MT4, Finamatrix Journal, June 2014, 1-6. ssrn download = 158

MR, EKSR. MREE, 20164E6 H2H » T35 A AGE K50 A5 &4 1S,
E
http://www1.hkej.com/dailynews/investment/article/1317158/%E5%B8%82%E5
%A 0%B4%E4%B8%8A%E6%9C%89%E6%B0%B8%E9%81%A0%E7%9A%8
4%E5%BC%B7%E8%80%85%E5%92%8C%ES5%BC%B1%E8%80%85%E5%9
7%8E%3F

Book Reviews:

1.James Bergin, Mathematics for Economists with Applications, Routledge Books

2.Wong, Wing Keung, 2017, book review of a book series of the World Finance

Conference in 2017.

Other Selected Publications:

1. Wong W K, 1989, New Time Series Applications in Business and Finance, PhD

thesis, University of Wisconsin-Madison, USA.

https://books.google.com.sg/books/about/New Time Series Applications

in Business.html?id=BX3XAAAAMAAJ&redir esc=y

2. Tung, SHand W K Wong, 1990, “Black-Scholes Option Pricing: An IML Program”,

Proceedings of the SUGAS' 90 Conference, 180-184.

3. Wong, W K, 1992, “Gloom hangs over Japan's stock market”, Business Times, EL

9, December 5-6.

184



4. Wong, W K, 1993, “Will history repeat itself on Oct 19?” Business Times, 16
October.

5. Phang, S. Y., Wong, W. K., Tay, K. P., Amy, L. K., 1995. The effect of government
policies on private residential property prices in Singapore. NUS/AREUEA
International Congress on Real Estate.

6. Ariff, M and W K Wong, 1996, “Risk-Premium Effect on Share Market Prices : A
Test of Loanable Funds Prediction,” RMIT Economics and Finance Seminar Paper.

7. Ariff, M and W K Wong, 1996, “Time-varying risk-Premium in international
financial markets”. Paper presented at the 16th Meeting of the International
Association of Forecasting, Istanbul, Turkey.

8. Wong, W K and S Y Phang, 1996, “Statistical analysis of the effects of measures to
discourage double transfers on COE premiums”, Technical report, Committee to
Discourage Double Transfers, Singapore Government.

9. Wong, W K and Chew, B K, 1999, “Can the Forecasts Generated from P/E ratio and
Bond Yield be Used to Beat Stock Markets?” Presented at the 6th Annual
Conference of the Multinational Finance Society.

10. Wong, W K, Manzur, M and Chew, B K, 1999, “Does technical analysis do it better?
Evidence from Singapore stock market”, Working Paper, School of Economics and
Finance and The Economic and Financial Research Unit, Curtin University of
Technology, Perth, Western Australia.

11. Wan, Henry Jr and W K Wong, 2000, “Contagion or Inductance: Crisis 1997
Reconsidered,” presented at the International Conference: The Asian Crisis, I1.

12. Wong, W K, B K Chew and D Sikorski, 2001, “Can P/E ratio and bond yield be
used to beat stock markets?” BRC Papers on Financial Derivatives and Investment
Strategies, FDP 200104, Business Research Centre, Hong Kong Baptist University,
Hong Kong.

13. Wong W. K. and Bian G, 2001, “Estimation in Regressive Models with
Autoregressive Error in Generalized Logistic Distribution”, Technical report 1047,
October 2001, Department of Statistics, University of Wisconsin- Madison, USA.
http://www.stat.wisc.edu/sites/default/files/tr1047.pdf

14. Wong W. K. and Bian G, 2004, Robust Estimation of Multiple Regression Model
with Non-normal Error: Symmetric Distribution, working paper, Connecting
Repositories.
http://www.google.com.hk/url?sa=t&rct=j&gq=&esrc=s&frm=1&source=web&cd
=4&ved=0CEsQFjAD&url=http%3A%2F%2Fcore.kmi.open.ac.uk%2Fdownload

185



15.

16.

17.

18.

19.

20.

21.

22.

23.

24.

25.

%2Fpdf%2F6325114&ei=wdRLUuOvJ0iaiQfpnYDYBOQ&usg=AFQjCNFRRJx
CkP8N1YLWxzSofaNny2uK 1A

Wong W K, Manzur, M, Chew B K, 2002, “How Rewarding is technical analysis?
Evidence from Singapore stock market”, BRC Papers on Financial Derivatives and
Investment Strategies, FDP 200207, Business Research Centre, Hong Kong Baptist
University, Hong Kong.

Wong, Wing Keung, Habibullah Khan and Jo Yi Heng, 2003, “Money, Interest Rate,
and Stock Prices: new evidence from Singapore and USA”, working paper,
Department of Economics, National University of Singapore.

Lean, Hooi Hooi and Wing Keung Wong, 2003, “Linkage between Chinese Stock
Market and Other Markets: Before and After the Asian Financial Crisis”, working
paper, Department of Economics, National University of Singapore.

Wong, W K and R Chan, 2004, “The Estimation of the Cost of Capital and its
Reliability”, working paper, Department of Economics, National University of
Singapore.

Lean, Hooi-Hooi, Wing-Keung Wong and Xibin Zhang, 2004, “Size and Power of
Stochastic Dominance Tests”, working paper, Department of Economics, Monash
University.

Wong, W K and R Chan, 2005, Markowitz and Prospect Stochastic Dominances,
Working paper, Department of Mathematics, The Chinese University of Hong
Kong; also, Monash Economics Working Papers 08/05, Monash University,
Department of Economics.

Udo Broll, Jack E. Wahl and Wing-Keung Wong, 2005, Elasticity of Risk Aversion
and International Trade, working paper series number 07/05, Monash University.

Wong, Wing-Keung and Guorui Bian, 2005, Robust Estimation of Multiple
Regression Models with Non-normal Errors: Symmetric Distributions, Working
paper series 09/05, Department of Econometrics and Business Statistics, Monash
University, Australia.

HH Lean, M Halim, WK Wong, 2005, Bivariate Causality between Exchange Rates
and Stock Prices on Major Asian Countries, working paper, Monash University.

Wong, W K and R Chan, 2005, Markowitz and Prospect Stochastic Dominances,
working paper series number 08/05, Monash University.

Lean Hooi Hooi & Wong Wing Keung & Russell Smyth, 2005. Revisiting Calender
Anomolies in Asian Stock Markets Using a Stochastic Dominance Approach,

186



26.

27.

28.

29.

30.

31.

32.

33.

34.

35.

36.

Monash Economics Working Papers 16/05, Monash University, Department of
Economics.

Wong, Wing-Keung and Chenghu Ma, 2005, Preferences over Meyer’s Location-
Scale Family, Working Paper, University of Essex, UK.

Wong, W K and R Chan, 2005, Markowitz and Prospect Stochastic Dominances,
Social Science Research Network Working Paper 789144,

Wong, Wing-Keung and Chenghu Ma, 2005, Preferences over Meyer’s Location-
Scale Family, Social Science Research Network Working Paper 789164.

Wong, Wing-Keung, Jun Du, and Terence Tai-Leung Chong, 2006, Do the technical
indicators reward chartists in Greater China stock exchanges? Review of Applied
Economics, Business Research Centre, Hong Kong Baptist University, Hong Kong.

Bai, Zhidong, Huixia Liu and Wing-Keung Wong, 2006, Making Markowitz's
Portfolio Optimization Theory Practically Useful, Social Science Research
Network Working Paper Series 900972.

http://papers.ssrn.com/sol3/papers.cfm?abstract id=900972
ssrn download = 2472

Lean, H.H., McAleer, M., Wong, W.K., 2006, Stochastic Dominance Test for Risk
Seekers: An Application to Oil Spot and Futures Markets, Social Science Research
Network Working Paper Series 916383.

Leung, Pui-lam and Wing-Keung Wong, 2006, Three-factor Profile Analysis with
application in market efficiency, Social Science Research Network Working Paper,
907266.

Leung, Pui-lam and Wing-Keung Wong, 2006, On testing the equality of the
multiple Sharpe Ratios, with application on the evaluation of iShares, Social
Science Research Network Working Paper, 907270.

Ma, Chenghu and Wing-Keung Wong, 2006, Stochastic Dominance and Risk
Measure: A Decision-Theoretic Foundation for VaR and C-VaR, Social Science
Research Network Working Paper, 907272.

Zhuo Qiao , Venus Khim-Sen Liew and Wing-Keung Wong, 2006, Does the US IT
Stock Market Dominate Other IT Stock Markets: Evidence from Multivariate
GARCH Model, Social Science Research Network Working Paper, 924344

Chen, Heng, Dietrich K. Fausten and Wing-Keung Wong, 2006, "Evolution of
Dollar/Euro exchange rate before and after the birth of Euro and policy

187



37.

38.

39.

40.

41.

42.

43.

44.

45.

implications", Social Science Research Network Working Paper, 924525; working
paper No 14/06, Department of Economics, Monash University.
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=924525

ssrn download = 592

Bai, Zhidong, Huixia Liu and Wing-Keung Wong, 2006, A Note on the Mean-
Variance Analysis of Self-Financing Portfolios, Social Science Research Network
Working Paper Series 938348.

Hooi-Hooi Lean, Wing-Keung Wong, and Michael McAleer, 2006, Stochastic
Dominance Test for Risk Seekers: An Application to Oil Spot and Futures Markets,
Social Science Research Network Working Paper 916383.

Fathi Abid, Mourad Mroua, Wing-Keung Wong, 2007, Does International
Diversification and Home Bias are Substitute? Social Science Research Network
Working Paper Series 977153.

Wing-Keung Wong, Lanz Chan, 2007, Does the Singapore Equities Market Move
in 13-Year Cycles? Social Science Research Network Working Paper Series
1012234.

Dominic Gasbarro, Wing-Keung Wong, J. Kenton Zumwalt, 2007. "Stochastic
Dominance Analysis of iShares," SCAPE Policy Research Working Paper Series
0706, National University of Singapore, Department of Economics, SCAPE.

Wing-Keung Wong, 2007. "Stochastic Dominance and Mean-Variance Measures of

Profit and Loss for Business Planning and Investment," SCAPE Policy Research
Working Paper Series 0705, National University of Singapore, Department of
Economics, SCAPE.

Chiang, T.C., H.H. Lean, W.K. Wong, 2008. Do REITs Outperform Stocks and
Fixed-Income Assets? New Evidence from Mean-Variance and Stochastic

Dominance Approaches, Social Science Research Network Working Paper Series
1081228.

Martin Egozcue and Wing-Keung Wong, 2008. Gains from Diversification: A
Majorization and Stochastic Dominance Approach, Social Science Research
Network Working Paper Series 1103711.

Lam, Kin, Taisheng Liu, Wing-Keung Wong, 2008. A Quantitative Behavioral
Model and its Implications for Market Volatility, Underreaction, and Overreaction,
Social Science Research Network Working Paper Series 1206736.
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=1206736

188



46. Wing-Keung Wong, Michael McAleer, 2008, Financial Astrology: Mapping the
Presidential Election Cycle in US Stock Markets, Social Science Research Network
Working Paper Series 1307643.
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=1307643
ssrn citations = 5, ssrn download = 776

47. Liew, Venus Khim-Sen, Qiao, Zhuo, Wong, Wing-Keung, 2008. "Linearity and
stationarity of G7 government bond returns,"” MPRA Paper 24836, University
Library of Munich, Germany, revised 08 Sep 2010.

48. Bai, Zhidong, Keyan Wang, Wing-Keung Wong, 2009, An Improvement of the
Sharpe-Ratio Test on Small Samples -- Mean-Variance Ratio Test, Social Science
Research Network Working Paper Series1336898.

http://papers.ssrn.com/sol3/papers.cfm?abstract id=1336898
ssrn citations = 1, ssrn download = 303

49. Martin Egozcue and Wing-Keung Wong, 2009, Do Investors like to Diversify? A
Study of Markowitz Preferences, with Discussions on Prospect Preference, Social
Science Research Network Working Paper Series 1338664.

50. Dominic Gasbarro, Wing-Keung Wong, J. Kenton Zumwalt, 2009, A Stochastic
Dominance Analysis of Risk Averse and Risk Seeking Behavior, Social Science
Research Network Working Paper Series 1365756.

51. Martin Egozcue and Wing-Keung Wong, 2009, Segregation and Integration: A
Study of the Behaviors of Investors with Extended Value Functions,Social Science
Research Network Working Paper Series1365757.

52. Leung, Pui-Lam, Hon-Yip Ng, Wing-Keung Wong, 2009, An Improved Estimation
to Make Markowitz's Portfolio Optimization Theory Practically Useful and Users
Friendly, Social Science Research Network Working Paper Series 1405904.

53. Zhidong Bai, Wing-Keung Wong, Bingzhi Zhang, 2009, Multivariate Linear and
Non-Linear Causality Tests, Social Science Research Network Working Paper
Series 1408542.

54. Bian, Guorui, Michael McAleer, Wing-Keung Wong, 2009, A Trinomial Test for
Paired Data When There are Many Ties, Social Science Research Network
Working Paper Series 1410589.

55. Bai, Zhidong, Hua Li and Wing-Keung Wong, 2009, A Note on the Stochastic
Dominance Test Statistics, Social Science Research Network Working Paper Series

1424390.

ssrn citations = 4, ssrn download = 156

189



56.

57.

58.

59.

60.

61.

62.

63.

64.

Broll, Udo & Egozcue, Martin & Wong, Wing-Keung, 2009. "Prospect theory and
two moment model: the firm under price uncertainty," Dresden Discussion Paper
Series in Economics 01/09, Dresden University of Technology, Faculty of Business
and Economics, Department of Economics.

Lean, H.H., McAleer, M., Wong, W.K., 2010, Market Efficiency of Oil Spot and
Futures: A Mean-Variance and Stochastic Dominance Approach, Social Science
Research Network Working Paper Series 1537103, also, Working Papers in
Economics 10/22, University of Canterbury, Department of Economics and
Finance.

Zhuo Qiao, Wing-Keung Wong, Joseph K W, Fung, 2010, Stochastic Dominance
Relationships between Spot and Futures Markets: International Evidences on
Market Efficiency, Social Science Research Network Working Paper Series
1543684.

Chia-Ying Chan, Christian de Peretti, Zhuo Qiao, Wing-Keung Wong, 2010,
Empirical Test of the Efficiency of UK Covered Warrants Market: Stochastic
Dominance and Likelihood Ratio Test Approach, Social Science Research Network
Working Paper Series 1546355.

Eric S. Fung, Ching-Wah Ho, Tak-Kuen Siu, Wing-Keung Wong, 2010 , A Markov
Chain Quasi-Monte Carlo Method for Bayesian Estimation of Stochastic Volatility
Models, Social Science Research Network Working Paper Series 1546389.

ssrn download = 172

Zheng Y1, Chen Heng, Wing-Keung Wong, 2010, China’s Stock Market Integration
with a Leading Power and a Close Neighbor, Social Science Research Network
Working Paper Series 1547665.

Shuangzhe Liu, Chris C. Heyde, Wing-Keung Wong, 2010, Moment matrices in
conditional heteroskedastic models under elliptical distributions with applications
in AR-ARCH models, Social Science Research Network Working Paper Series
1551780.

Lam, Kin, Lean, Hooi Hooi, Wong, Wing-Keung, 2010, Stochastic Dominance and
Investors’ Behavior towards Risk: The Hong Kong Stocks and Futures Markets,
Social Science Research Network Working Paper Series 1554825.

Zhuo Qiao, Weiwei Qiao, Wing-Keung Wong, 2010, Stock Volatility in the

Segmented Chinese Stock Markets: A SWARCH Approach, Social Science
Research Network Working Paper Series 1556504.

190



65.

66.

67.

68.

69.

70.

71.

72.

73.

74.

Fathi Abid, Mourad Mroua, Wing Keung Wong, 2010, Does International
Diversification Substitute Home Bias? An Application of a Non Parametric
Stochastic Dominance Approach, Social Science Research Network Working
Paper Series 977153.

ssrn download = 273

Wing-Keung Wong, 2010, Estimation of Cost of Capital and its Reliability, Social
Science Research Network Working Paper Series 1561022.

Zhidong Bai, Keyan Wang, Wing-Keung Wong, 2010, Mean-Variance Ratio Test,
A Complement of Coefficients of Variation Test and Sharpe Ratio Test, Social
Science Research Network Working Paper Series 1567966.

Martin Egozcue, Luis Fuentes Garcia, Wing-Keung Wong, Ricardas Zitikis, 2010,
Gruss-type Bounds for the Covariance of Transformed Random Variables, Social
Science Research Network Working Paper Series 1572411.

Wing-Keung Wong, Howard E. Thompson, Kweehong The, 2010, Was there
Abnormal Trading in the S&P 500 Index Options Prior to the September 11 Attacks?
Social Science Research Network Working Paper Series 1588523.
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=1588523

ssrn citations = 1, ssrn download = 742

Lam, Kin, Taisheng Liu, Wing-Keung Wong, 2010, A New Pseudo Bayesian Model
with implications to Financial Anomalies and investors’ behaviors, Social Science
Research Network Working Paper Series 1611648.

Udo Broll, Martin Egozcue, Wing-Keung Wong, Ricardas Zitikis, 2010, Prospect
Theory, Indifference Curves, and Hedging Risks, Social Science Research Network
Working Paper Series 1623057.

Zhidong Bai, Heng Li, Wing-Keung Wong, Bingzhi Zhang, 2010, Multivariate
Causality Tests with Simulation and Application, Social Science Research Network
Working Paper Series 1626782.

Thomas C. Chiang, Zhuo Qiao, Wing-Keung Wong, 2010, New Evidence on the
Relation between Return Volatility and Trading Volume, Social Science Research
Network Working Paper Series 1627223.

Terence Tai-Leung Chong, Shen Lu, Wing-Keung Wong, 2010,

Portfolio Management during Epidemics: The Case of SARS in China, Social
Science Research Network Working Paper Series 1673671.

191



75.

76.

77.

78.

79.

80.

1.

82.

83.

84.

Venus Khim-Sen Liew, Zhuo Qiao, Wing-Keung Wong, 2010. Linearity and
stationarity of G7 government bond returns, Social Science Research Network
Working Paper Series 1673743.

Bai, Zhidong, Hua Li, Huixia Liu and Wing-Keung Wong, 2010, Prospect and
Markowitz Stochastic Dominances and their test statistics, with Applications,
Social Science Research Network Working Paper Series 1030728.

Fathi Abid, Mourad Mroua, Wing Keung Wong, 2010, Does International
Diversification Substitute Home Bias? Social Science Research Network Working
Paper Series 1690125.

Guorui Bian, Michael McAleer, and Wing-Keung Wong, Robust Estimation and
Forecasting of the Capital Asset Pricing Model, Social Science Research Network
Working Paper Series 1656928, also, Econometric Institute Report EI 2010-62,
Erasmus University Rotterdam, Econometric Institute.

Martin Egozcue, Luis Fuentes Garcia, Wing-Keung Wong, and Ricardas Zitikis,
2010, Revisiting Griiss's Inequality: Covariance Bounds, QDE but not QD Copulas,
and Central Moments, Social Science Research Network Working Paper Series
1697883.

Terence Tai-Leung Chong, Wing-Keung Wong, Juan Zhang, 2010, A Gravity
Analysis of International Stock Market Linkages, Social Science Research Network
Working Paper Series 1701548.

Zhuo Qiao, Weiwei Qiao and Wing-Keung Wong, 2010, Examining the Day-of-the-

Week Effects in Chinese Stock Markets: New Evidence from a Stochastic
Dominance Approach, Social Science Research Network Working Paper Series
1729105.

Broll, Udo, Egozcue, Martin, Wong, Wing-Keung, Zitikis, Ricardas 2010. "Prospect
theory and hedging risks," Dresden Discussion Paper Series in Economics 05/10,
Dresden University of Technology, Faculty of Business and Economics,
Department of Economics.

Mourad Mroua, Fathi Abid, Wing Keung Wong, 2011,Portfolios Resampling and
International Diversification: A Non-Parametric Stochastic Dominance Approach,
Social Science Research Network Working Paper Series 1828563.

ssrn download = 118
Eric S. Fung, Kin Lam, Tak-Kuen Siu, Wing-Keung Wong, 2011, A New Pseudo

Bayesian Model for Financial Crisis, Social Science Research Network Working
Paper Series 1836932.

192



85.

86.

87.

88.

89.

90.

91.

92.

93.

94.

95.

Hooi Hooi Lean, Shuangzhe Liu, Milind Sathye, Wing-Keung Wong. 2011,
Preferences of Malaysian Stocks and Futures Markets for Investors before and after
Crises, Social Science Research Network Working Paper Series 1837023.

Martin Egozcue, Luis Fuentes Garcia, Wing-Keung Wong, and Ricardas Zitikis, Do
Investors Like to Diversify? A Study of Markowitz Preferences, Social Science
Research Network Working Paper Series 1338664.

Zhidong Bai, Kokfai Phoon, Keyan Wang, Wing-Keung Wong, 2011, Asset
Performance Evaluation with the Mean-Variance Ratio, Social Science Research
Network Working Paper Series 900973.

Leung, Pui-Lam, Hon-Yip Ng, Wing-Keung Wong, 2011, An Improved Estimation
to Make Markowitz's Portfolio Optimization Theory Users Friendly and Estimation
Accurate with Application on the US Stock Market Investment, Social Science
Research Network Working Paper Series 1968889.

Zhidong Bai, Yongchang Hui, Wing-Keung Wong, Ricardas Zitikis, 2011,
Evaluating Prospect Performance: Making a Case for a Non-Asymptotic UMPU
Test, Social Science Research Network Working Paper Series 1973440.

Hooi Hooi Lean, Michael McAleer, Wing-Keung Wong, 2011, Stochastic
Dominance Analysis on Investor Preferences in Brent Crude Oil Markets, Selected
Recent Presentations, 3rd International Conference on Information and Financial
Engineering.433-436.

Pin Ng, Wing-Keung Wong, Zhijie Xiao, 2011, Stochastic Dominance Via Quantile
Regression, working paper WPS 11-01, The W.A. Franke College of Business,
Northern Arizona University

Bai, Zhidong, Yongchang Hui, Wing-Keung Wong, Ricardas Zitikis, 2012,
Profiteering from the Internet Bubble by Using Mean-Variance-Ratio Test, Social
Science Research Network Working Paper Series 1988111

Martin Egozcue, Wing-Keung Wong, 2012, Optimal Output for the Regret-Averse
Competitive Firm Under Price Uncertainty, Social Science Research Network
Working Paper Series 2006122.

Moawia Alghalith, Xu Guo, Wing-Keung Wong, Lixing Zhu, 2012, A General
Optimal Investment Model in the Presence of Background Risk, Social Science
Research Network Working Paper Series 2131765.

Lanz CWJ Chan, Wing-Keung Wong, 2012, AUTOMATED TRADING WITH
GENETIC-ALGORITHM NEURAL-NETWORK RISK CYBERNETICS: AN
APPLICATION ON FX MARKETS, Social Science Research Network Working
Paper Series 1687763

193



http://papers.ssrn.com/sol3/papers.cfm?abstract id=1687763
ssrn citations = 1, ssrn download = 710

96. Bai, Zhidong, Hui, Yongchang, Wong, Wing-Keung, 2012. New Non-Linearity
Test to Circumvent the Limitation of Volterra Expansion, MPRA Paper 41872,
University Library of Munich, Germany.
https://ideas.repec.org/p/pra/mprapa/41872.html

97. Chan, Raymond H. & Clark, Ephraim & Wong, Wing-Keung, 2012. "On the Third
Order Stochastic Dominance for Risk-Averse and Risk-Seeking Investors," MPRA
Paper 42676, University Library of Munich, Germany.

98. Guo, Xu & Lam, Kin & Wong, Wing-Keung & Zhu, Lixing, 2012. "A New Pseudo-
Bayesian Model of Investors' Behavior in Financial Crises," MPRA Paper 42535,
University Library of Munich, Germany.

99. Chun Kei TSANG, Junjie GAO, Xiaolong LI, Wing-Keung WONG, 2012, Big
House or Small House, Which One Should We Buy? Evidence from Hong Kong,
Social Science Research Network Working Paper Series 2182403.

100. Zhidong Bai & Hua Li & Michael McAleer & Wing-Keung Wong, 2012.
"Stochastic Dominance Statistics for Risk Averters and Risk Seekers: An Analysis
of Stock Preferences for USA and China," KIER Working Papers 820, Kyoto
University, Institute of Economic Research.

101. Martin Egozcue & Sébastien Massoni & Wing-Keung Wong & Ricardas Zitikis,
2012. Integration-segregation decisions under general value functions : "Create
your own bundle -- choose 1, 2, or all 3 !" UniversitA© Paris] PanthA©on-
Sorbonne (Post-Print and Working Papers) halshs-00747008, HAL.

102. Michael McAleer & John Suen & Wing Keung Wong, 2012, Profiteering from the
Dot-com Bubble, Sub-Prime Crisis and Asian Financial Crisis, Social Science
Research Network Working Paper Series 2136097
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=2136097
ssrn download = 145

103. Siu Tung Ho, Hooi Hooi Lean, Jodo Paulo Vieito, Wing-Keung Wong, 2012,
Euronext Stock Exchange Merger and Market Efficiency, Social Science Research
Network Working Paper Series 2209198

http://papers.ssrn.com/sol3/papers.cfm?abstract_1d=2209198
104. Michael McAleer & John Suen & Wing Keung Wong, 2013. "Profiteering from

the Dot-com Bubble, Sub-Prime Crisis and Asian Financial Crisis," Tinbergen
Institute Discussion Papers 13-077/111, Tinbergen Institute.

194



105. Guo, Xu & Zhu, Xuehu & Wong, Wing-Keung & Zhu, Lixing, 2013. "A Note on
Almost Stochastic Dominance," MPRA Paper 44365, University Library of
Munich, Germany.

106. Guo, Xu & Wong, Wing-Keung & Zhu, Lixing, 2013. "Two-moment decision
model for location-scale family with background asset," MPRA Paper 43864,
University Library of Munich, Germany.

107. Bai, Zhidong & Li, Hua & Wong, Wing-Keung, 2013. "The best estimation for
high-dimensional Markowitz mean-variance optimization," MPRA Paper 43862,
University Library of Munich, Germany.

108. Guo, Xu & Wong, Wing-Keung & Zhu, Lixing, 2013. Almost Stochastic
Dominance and Moments, MPRA Paper 49205, University Library of Munich,
Germany.
https://mpra.ub.uni-muenchen.de/49274/1/MPRA paper_49274.pdf

109. Xu Guo, Wing-Keung Wong, Lixing Zhu, 2013, Make Almost Stochastic
Dominance really Almost, MPRA Paper 49745, University Library of Munich,
Germany.
http://mpra.ub.uni-muenchen.de/id/eprint/49745

110. Wing-Keung Wong, (2013), Multivariate Stochastic Dominance for Risk Averters
and Risk Seekers, Social Science Research Network Working Paper Series
2325875.

111. Udo Broll, Wing-Keung Wong, Mojia Wu, 2013, Banking Firm and Two-Moment
Decision Making, MPRA Paper No. 51687, University Library of Munich,
Germany.

112. Udo Broll, Martin Ergozue, Peter Welzel, Wing-Keung Wong, 2013, Optimal
Output for the Regret-Averse Competitive Firm Under Price Uncertainty, MPRA
Paper No. 51703, University Library of Munich, Germany. http://mpra.ub.uni-
muenchen.de/51703/1/MPRA_paper_51703.pdf

113. Udo Broll, Wing-Keung Wong, Mojia Wu, 2013, Banking Firm and Two-Moment
Decision Making, Social Science Research Network Working Paper Series
2359971. http://papers.ssrn.com/sol3/papers.cfm?abstract id=2359971

114. Xu Guo, Thierry Post, Wing-Keung Wong, Lixing Zhu, 2013, Moment Conditions
for Almost Stochastic Dominance, MPRA Paper No. 51725, University Library of
Munich, Germany. http://mpra.ub.uni-
muenchen.de/51725/1/MPRA_paper_51725.pdf

195



115. Xu Guo, Thierry Post, Wing-Keung Wong, Lixing Zhu, 2013, Moment Conditions
for Almost Stochastic Dominance,Social Science Research Network Working
Paper Series 2359674.
http://papers.ssrn.com/sol3/papers.cfm?abstract id=2359674

116. Xu Guo, Wing-Keung Wong, Lixing Zhu, 2013, Comparisons and
Characterizations of the Mean-Variance, Mean-VaR, Mean-CVaR Models for
Portfolio Selection With Background Risk, MPRA Paper 51827, University
Library of Munich, Germany. http://mpra.ub.uni-
muenchen.de/51827/1/MPRA_paper_51827.pdf

117. Alghalith, Moawia, Guo, Xu, Wong, Wing-Keung, Zhu, Lixing (2013): Input
Demand under Joint Energy and Output Prices Uncertainties. MPRA Paper 52368,
University Library of Munich, Germany. https://mpra.ub.uni-muenchen.de/52368/

118. Xu Guo, Gao-Rong Li, Wing-Keung Wong, 2014, Specification Testing of
Production Frontier Function in Stochastic Frontier Model, MPRA Paper No.
57999, University Library of Munich, Germany.
https://mpra.ub.uni-muenchen.de/secure/57999/1/MPRA _paper_57999.pdf

119. Guo, X., Wong, W.K., Zhu, L.X. (2014), Almost Stochastic Dominance for Risk
Averters and Risk Seeker, Social Science Research Network Working Paper Series
2494717.
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=2494717

120. Terence T. L. Chong, Bingqing Cao, Wing-Keung Wong, 2014, A New Principal-
Component Approach to Measure the Investor Sentiment, Working Paper Number
24, Institute of Global Economics and Finance, The Chinese University of Hong
Kong.
http://www.igef.cuhk.edu.hk/igef media/working-
paper/IGEF/igef%20working%20paper%20n0.%2024%20eng.pdf

121. Terence T. L. Chong, Bingqing Cao, Wing-Keung Wong, 2014, A New Principal-
Component Approach to Measure the Investor Sentiment, Social Science Research
Network Working Paper Series 2631910.
http://papers.ssrn.com/sol3/papers.cfm?abstract_1d=2631910

122. Guo, X., Wong, W K., Zhu, X.H. (2014), Production and Hedging Decisions under
Regret Aversion, Social Science Research Network Working Paper Series 2523812.
http://papers.ssrn.com/sol3/papers.cfm?abstract_1d=2523812

123. Broll, Udo, Egozcue, Martin, Wong, Wing-Keung, 2014, Prospect Theory and
Two Moment Model: The Firm Under Price Uncertainty, Social Science Research
Network Working Paper Series 1368437.
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=1368437

196



124. Sheung Chi Chow, Tai-Yuen Hon, Wing-Keung Wong, Kai-Yin Woo, 2015,
Empirical Study on the Behaviours of different types of Hong Kong Small
investors' in their Investment, Social Science Research Network Working Paper
Series 2565780.
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=2565780

125. Bai, Zhidong, Yongchang Hui, Wing-Keung Wong, 2015, A New Nonlinearity
Test to Circumvent the Limitation of Volterra Expansion with Applications, Social
Science Research Network Working Paper Series 2568326.

https://papers.ssrn.com/sol3/papers.cfm?abstract 1d=2568326

126. Guo, X., Wong, W.K., Zhu, X.H. (2015), A Bayesian approach to explain excess
volatility, short-term underreaction, and long-term overreaction during normal
situations and financial crises, Social Science Research Network Working Paper
Series 2574005
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=2574005

127. Xu Guo, Haim Levy, Wing-Keung Wong, 2015, Consistent Tests for Almost
Stochastic Dominance, Social Science Research Network Working Paper Series
2592205.
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=2592205

128. Chow, Sheung-Chi, Lui, Francis T., Valenzuela, Ma. Rebecca, Wong, Wing-
Keung, 2015, Tests for Richness and Poorness: A Stochastic Dominance Analysis
of Income Distributions, Social Science Research Network Working Paper Series
2604045
http://papers.ssrn.com/sol3/papers.cfm?abstract 1d=2604045

129. Chow, Sheung-Chi, Lui, Francis T., Valenzuela, Ma. Rebecca, Wong, Wing-
Keung, 2015, Tests for Richness and Poorness: A Stochastic Dominance Analysis
of Income Distributions, working paper.
http://www.ecineq.org/ecineq lux15/FILESx2015/CR2/p225.pdf

130. Christian de Peretti, Chia-Ying Chan, Wing-Keung Wong, Carole Siani, , 2015,
Panel Stochastic Dominance test and Panel Informational Efficiency LR Test,
Social Science Research Network Working Paper Series 2604662
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=2604662

131. Zhidong Bai, Wenjing Xie, Wing-Keung Wong, 2015, Panel non-linear causality
test, Social Science Research Network Working Paper Series 2608388.
http://papers.ssrn.com/sol3/papers.cfm?abstract_1d=2608388

132. Shuo HUANG, Sheung Chi CHOW, Ronghua XU, Wing Keung WONG, 2015,
Analyzing the Hong Kong Stock Market Structure: A Complex Network Approach,
Social Science Research Network Working Paper Series 2633433.

197



http://papers.ssrn.com/sol3/papers.cfm?abstract id=2633433

133. Zhuo Qiao, Wing-Keung Wong, 2015, Big property or small property: which is a
better investment choice? evidence from the Hong Kong residential property
market, Social Science Research Network Working Paper Series 2645517.
http://papers.ssrn.com/sol3/papers.cfm?abstract id=2645517

134. Li Hua, Bai Zhidong, and Wong-Wing Keung, 2015, High dimensional Global
Minimum Variance Portfolio, Social Science Research Network Working Paper
Series 2650981.
http://papers.ssrn.com/sol3/papers.cfim?abstract_1d=2650981

135. Jialiang Li, Fang Shao, Wing-Keung Wong, 2015, Estimating Parameters in
Autoregressive Models with Asymmetric Innovations: MMLE and Nonlinear
Approaches, Social Science Research Network Working Paper Series 2668580.
http://papers.ssrn.com/sol3/papers.cfm?abstract id=2668580

136. Sarah Brown, Wing-Keung Wong, 2015, Probability and Statistics with
Applications in Finance and Economics, MPRA Paper No. 67976

https://mpra.ub.uni-
muenchen.de/secure/cgi/users/home?screen=EPrint%3A%3AView&eprintid=67
976

137. Jodo Paulo Vieito, Wing-Keung Wong, Sheung Chi Chow, Stock Market
Liberalizations and Efficiency: The Case of Latin America, Social Science
Research Network Working Paper Series 2718274.

http://papers.ssrn.com/sol3/papers.cfm?abstract id=2718274

138. Guo, X., McAleer, M.J., Wong, W-K., Zhu, L.X, 2016. A Bayesian Approach to
Excess Volatility, Short-term Underreaction and Long-term Overreaction during
Financial Crises, Econometric Institute Research Papers EI2016-01, Erasmus
University Rotterdam, Erasmus School of Economics (ESE), Econometric Institute.
https://ideas.repec.org/p/ems/eureir/79730.html

139. Guo, X., McAleer, M.J., Wong, W-K., Zhu, L.X, 2016. A Bayesian Approach to
Excess Volatility, Short-term Underreaction and Long-term Overreaction during
Financial Crises, Tinbergen Institute Discussion Papers 16-003/III, Tinbergen
Institute.
https://ideas.repec.org/p/tin/wpaper/20160003.html

140. Zhidong Bai, Ma. Rebecca Valenzuela, Wing-Keung Wong, Zhen-Zhen Zhu, 2016,
New Tests for Poorness, Richness, and Middle Class Welfare: SD Analysis for

198



different types of social welfare functions, Social Science Research Network
Working Paper Series 2742024.
http://papers.ssrn.com/sol3/papers.cfm?abstract 1d=2742024

141. Zhidong Bai, Hua Li, Michael McAleer, Wing-Keung Wong, 2016, Spectrally-
Corrected Estimation for High-Dimensional Markowitz Mean-Variance
Optimization, Tinbergen Institute Discussion Paper, T1 2016-025/111.
http://www.tinbergen.nl/discussionpaper/?paper=2610
http://papers.tinbergen.nl/16025.pdf

142. Zhen-Zhen Zhu, Wing-Keung Wong, Kok Fai Phoon, 2016, Mean-Variance and
Stochastic Dominance Analysis of Global Exchange-Traded Funds, Social Science
Research Network Working Paper Series 2762252
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=2762252

143. Bai, Zhidong, Huixia Liu and Wing-Keung Wong (2016), Making Markowitz's
Portfolio Optimization Theory Practically Useful, Social Science Research
Network Working Paper Series 900972.
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=900972
ssrn download = 2553

144. Xu Guo, Xuejun Jiang, Wing-Keung Wong, 2016, A Note on Stochastic
Dominance and the Omega Ratio, Social Science Research Network Working
Paper Series 2827058
http://papers.ssrn.com/sol3/papers.cfm?abstract_1d=2827058

145. Ephraim Clark, Zhuo Qiao, Wing-Keung Wong, 2016, Theories of Risk: Testing
Investor Behaviour on the Taiwan Stock and Stock Index Futures Markets, MPRA
Paper No. 74344, University Library of Munich, Germany. https:/mpra.ub.uni-
muenchen.de/cgi/users/home?screen=EPrint:: View&eprintid=74344

146. Ephraim Clark, Zhuo Qiao, Wing-Keung Wong, 2017, Theories of Risk: Testing
Investor Behaviour on the Taiwan Stock and Stock Index Futures Markets, Social
Science Research Network Working Paper Series 3076338.
https://papers.ssrn.com/sol3/papers.cfm?abstract id=3076338

147. Chun-Kei Tsang, Wing-Keung Wong, Ira Horowitz, 2016, Arbitrage Opportunities,
Efficiency, and the Role of Risk Preferences in the Hong Kong Property Market,
MPRA Paper No. 74347, University Library of Munich, Germany.
https://mpra.ub.uni-muenchen.de/74347/1/MPRA_paper_74347.pdf

148. Moawia Alghalith, Xu Guo, Wing-Keung Wong, Lixing Zhu, 2016, A General
Optimal Investment Model in the Presence of Background Risk, MPRA Paper No.
70644, University Library of Munich, Germany.
https://mpra.ub.uni-muenchen.de/70644/1/MPRA_paper_70644.pdf

199



149. Raymond H. Chan, Sheung-Chi Chow, Wing-Keung Wong, 2016, Central
Moments, Stochastic Dominance and Expected Ultility, Social Science Research
Network Working Paper Series 2849715
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=2849715

150. BAIL, ZHIDONG and LIU, HUIXIA and WONG, WING-KEUNG (2016): Making
Markowitz's Portfolio Optimization Theory Practically Useful. MPRA Paper No.
74360, University Library of Munich, Germany.
https://mpra.ub.uni-muenchen.de/id/eprint/74360

151. Lam, Kin, Lean, Hooi Hooi, Wong, Wing-Keung, Stochastic Dominance and
Investors’ Behavior towards Risk: The Hong Kong Stocks and Futures Markets,
MPRA Paper No. 74386, University Library of Munich, Germany.
https://mpra.ub.uni-muenchen.de/id/eprint/74386

152. Bai, Zhidong, Yongchang Hui, Wing-Keung Wong, 2016, Revisiting the
Hiemstra-Jones Test, Social Science Research Network Working Paper Series
2857577.
https://papers.ssrn.com/sol3/papers.cfm?abstract id=2857577

153. Sheung Chi Chow, Juncal Cunado, Rangan Gupta, Wing-Keung Wong, 2016,
Causal Relationships between Economic Policy Uncertainty and Housing Market
Returns in China and India: Evidence from Linear and Nonlinear Panel and Time
Series Models, working paper series, Department of Economics, University of
Pretoria
http://www.up.ac.za/media/shared/6 1/WP/wp_2016_74.zp101076.pdf

154. Cuizhen Niu, Wing-Keung Wong, Lixing Zhu, 2016. First Stochastic Dominance
and Risk Measurement, MPRA Paper 75027, University Library of Munich,
Germany.
https://mpra.ub.uni-muenchen.de/id/eprint/75027

155. Raymond H. Chan, Ephraim Clark, Wing-Keung Wong, 2016, On the Third Order
Stochastic Dominance for Risk-Averse and Risk-Seeking Investors with Analysis
of their Traditional and Internet Stocks, MPRA Paper No. 75002. University
Library of Munich, Germany.
https://mpra.ub.uni-muenchen.de/75002/1/MPRA_paper_75002.pdf

156. Jen Henriksson, Jodo Paulo Vieito, Wing-Keung Wong, Wenjing Xie, 2016,Stock
Exchange Mergers and Risk Diversification? The Case of NASDAQ and OMX,
Social Science Research Network Working Paper Series. 2875283.
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=2875283

200



157. Niu, Cuizhen and Wong, Wing-Keung and Xu, Qunfang (2017), Higher-Order
Risk Measure and (Higher-Order) Stochastic Dominance, MPRA Paper No. 75948.
University Library of Munich, Germany.
https://mpra.ub.uni-
muenchen.de/cgi/users/home?screen=EPrint:: View&eprintid=7594 8#t

158. Thi Hong Van Hoang, Wing-Keung Wong, Zhen-Zhen Zhu, 2015, Is gold different
for risk-averse and risk-seeking investors? An empirical analysis of the Shanghai
Gold Exchange, Social Science Research Network Working Paper Series 2913334
https://papers.ssrn.com/sol3/papers.cfm?abstract 1d=2913334

159. Abdelbari El Khamlichi, Thi-Hong-Van Hoang, Wing-Keung Wong, Zhen-Zhen
Zhu, 2017, Is Gold Different for Islamic and Conventional Portfolios? A Sectorial
Analysis,Social Science Research Network Working Paper Series 2915159.
https://papers.ssrn.com/sol3/papers.cfm?abstract id=2915159

160. Wing-Keung Wong, 2017, New Theories in Financial Economics and Financial
Econometrics with Applications and Real-life Practice, Social Science Research
Network Working Paper Series 2923185
https://papers.ssrn.com/sol3/papers2.cfm?abstract id=2923185

161. Terence Tai-Leung Chong and Bingqing Cao and Wing Keung Wong, 2017, A
Principal Component Approach to Measuring Investor Sentiment in Hong Kong,
MPRA Paper No. 77147, University Library of Munich, Germany.
https://mpra.ub.uni-muenchen.de/77147/1/MPRA _paper_77147.pdf

162. Xu Guo, Andreas Wagener, Wing-Keung Wong, Lixing Zhu, 2017, The Two-
Moment Decision Model with Additive Risks, MPRA Paper No. 77625, University
Library of Munich, Germany.
https://mpra.ub.uni-muenchen.de/77625/1/MPRA _paper_77625.pdf

163. Guo, X., Wong, W.K. 2017, The Preferences of Omega Ratio for Risk Averters
and Risk Seekers,Social Science Research Network Working Paper Series 2938547.
https://papers.ssrn.com/sol3/papers.cfm?abstract id=2938547

164. Niu, C.Z., Wong, W.K., Xu, Q.F., 2017, Kappa Ratios and (Higher-Order)
Stochastic Dominance, MPRA Paper No. 79495, University Library of Munich,
Germany.
https://mpra.ub.uni-muenchen.de/79495/1/MPRA _paper_79495.pdf

201



165. Wing-Keung Wong, Zhuo Qiao, Udo Broll 2017, Why investors buy insurance and
try their luck with lotteries as well? Social Science Research Network Working
Paper Series 2980007
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=2980007

166. Hui, Y.C., Wong, W.K., Bai, Z.D., Zhu, Z.Z., 2017, A New Nonlinearity Test to
Circumvent the Limitation of Volterra Expansion with Application, MPRA Paper
No. 79692, University Library of Munich, Germany. https:/mpra.ub.uni-
muenchen.de/79692/1/MPRA_paper_79692.pdf

167. Alghalith, M., Niu, C.Z., Wong, W.K. 2017, The impacts of joint energy and
output prices uncertainties in a mean-variance framework, MPRA Paper No. 79739,
University Library of  Munich, Germany. https://mpra.ub.uni-
muenchen.de/79739/1/MPRA_paper_79739.pdf

168. Alimaa Batai, Bujiimaa Enkhsaikhan, Siilen Tumurtogoo, Wing-Keung Wong,
2017, China’s Impact on Mongolian Economy, Social Science Research Network
Working Paper Series 2999019.
https://papers.ssrn.com/sol3/papers.cfm?abstract id=2999019

169. Raymond H. Chan, Sheung-Chi Chow, Xu Guo, Wing-Keung Wong, 2017,
Central Moments, Stochastic Dominance, and The Moment Rules, Social Science
Research Network Working Paper Series 3034903.
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=3034903

170. Xu Guo, Martin Egozcue, Wing-Keung Wong, 2017, Optimal Production Decision
with Disappointment Aversion under Uncertainty, Social Science Research
Network Working Paper Series 3036742.

https://papers.ssrn.com/sol3/papers.cfm?abstract_id=3036742

171. Xu Guo, Wing-Keung Wong, 2017, Comparison the production behaviors of
regret-averse and purely risk-averse firms, Social Science Research Network
Working Paper Series 3037925.
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=3037925

172. Xu Guo, Wing-Keung Wong, 2017, Regret Aversion, Regret Neutrality, and Risk
Aversion in Production, EGC Report No: 2017/09, Economic Growth Centre,
School of Social Sciences, Nanyang Technological University
http://egc.sss.ntu.edu.sg/Research/workingpp/Documents/2017/EGC%202017-
09%20A1an%20WK%20WONG.pdf

173. Guo, X, Li, G.-R, McAleer, M.J, Wong, W.K. (2017). Specification Testing of
Production in a Stochastic Frontier Model. Econometric Institute Research Papers.
https://repub.eur.nl/pub/102298

202



174. Cuizhen Niu, Wing-Keung Wong, Lixing Zhu, Farinelli and Tibiletti ratio and
Stochastic Dominance, MPRA Paper No. 82737, University Library of Munich,
Germany.
https://ideas.repec.org/p/pra/mprapa/82737.html
Google Scholar citations = 2

175. Sheung-Chi Chow, Tai-Yuen Hon, Wing-Keung Wong, Kai-Yin Woo, 2017,
Empirical Study on Conservative and Representative Heuristics of Hong Kong
Small Investors Adopting Momentum and Contrarian Trading Strategies, MPRA
Paper No. 82744, University Library of Munich, Germany.
https://mpra.ub.uni-muenchen.de/82744/

176. Terence Tai-Leung Chong, Bingqing Cao, Wing Keung Wong, 2017, A Principal
Component Approach to Measuring Investor Sentiment in Hong Kong, MPRA
Paper No. 77147, University Library of Munich, Germany.

https://mpra.ub.uni-muenchen.de/77147/1/MPRA _paper_77147.pdf

177. Ephraim Clark, Zhuo Qiao, Wing-Keung Wong, 2016, Theories of Risk: Testing
Investor Behaviour on the Taiwan Stock and Stock Index Futures Markets, Social
Science Research Network Working Paper Series 3076338.
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=3076338

178. Xu Guo, Raymond H. Chan, Wing-Keung Wong, Lixing Zhu, 2018, Mean-
Variance, Mean-Var, Mean-Cvar Models for Portfolio Selection with Background
Risk, Social Science Research Network Working Paper Series 3095099. Available
at SSRN: https://ssrn.com/abstract=3095099

179. Van Kien Pham, Wing-Keung Wong, Massoud Moslehpour, Dennis Musyoki,
2018, Adopting both AHP and Fuzzy AHP to evaluate outsourcing service in the
East and Southeast Asia, Social Science Research Network Working Paper Series
3103819. Available at SSRN: https://ssrn.com/abstract=3103819.

180. Alimaa Batai, Amanda M.Y. Chu, Zhihui Lv, Wing-Keung Wong, 2017, China’s
impact on Mongolian Exchange Rate, Social Science Research Network Working
Paper Series 3113165. Available at SSRN: http://ssrn.com/abstract=3113165

181. Valenzuela, Ma. Rebecca, Wong, Wing-Keung, Zhen-Zhen Zhu, 2017
INCOME AND CONSUMPTION INEQUALITY IN THE PHILIPPINES: A
STOCHASTIC DOMINANCE ANALY SIS OF HOUSEHOLD UNIT RECORDS,
ADBI Working Paper Series

https://www.adb.org/sites/default/files/publication/228126/adbi-wp662.pdf
https://www.adb.org/publications/income-consumption-inequality-philippines

203



182. Sheung Chi Chow, Jodao Paulo Vieito, Wing Keung Wong, 2018, Is there any
Linear or Nonlinear Causal Relationship between Financial Development and
Economic Growth in developing countries?, working paper.

183. Elie Bouri, Rangan Gupta, Wing-Keung Wong, Zhenzhen Zhu, 2018, Is Wine a
Good Choice for Investment? Social Science Research Network Working Paper
Series 3125471. Available at SSRN: http://ssrn.com/abstract=3125471.

184. Sheung Chi Chow, David Chui, Andy Cheng, Wing-Keung Wong, 2018. The
Integration of the Chinese Stock Markets following the Shanghai—Hong Kong
Stock Connect: Evidence from Cointegration, Linear, and Nonlinear Causality
Analysis, Social Science Research Network Working Paper Series 3126375.
Available at http://ssrn.com/abstract=3126375.

185. Sheung Chi Chow, Joao Paulo Vieito, Wing Keung Wong, 2018, Do both demand-
following and supply-leading theories hold true in developing countries?, Social
Science Research Network Working Paper Series 3198005. Available at
SSRN: https://ssrn.com/abstract=3198005

186. Sheung Chi Chow, Haim Levy, Richard Lu, Wing-Keung Wong, 2018, Could
Omega Ratio perform better than Sharpe Ratio?, Social Science Research Network
Working Paper Series 3198033. Available at
SSRN: https://ssrn.com/abstract=3198033

187. Sheung Chi Chow, Jodo Paulo Vieito, Wing Keung Wong, Do both demand-
following and supply-leading theories hold true in developing countries?, MPRA
Paper No. 87641, University Library of Munich, Germany. https:/mpra.ub.uni-
muenchen.de/id/eprint/87641

188. Jiechen Tang, Wing-Keung Wong, Songsak Sriboonchitta, 2018, Modeling
dependence between European electricity markets: A static and dynamic copula-
GARCH approach, Social Science Research Network Working Paper Series
3206085. Available at SSRN: https://ssrn.com/abstract=3206085

189. Jun Du, Wing-Keung Wong, 2018, Predictability of Technical Analysis on
Singapore Stock Market, before and after the Asian Financial Crisis, Social Science
Research Network Working Paper Series 3207078. Available at SSRN:
http://ssrn.com/abstract=3207078.

190. Zhen-Zhen Zhu, Zhidong Bai, Jodo Paulo Vieito, Wing-Keung Wong*, (2018).
The Impact of the Global Financial Crisis on the Efficiency of Latin American
Stock Markets, Research Network Working Paper Series 3208090. Available at
SSRN: http://ssrn.com/abstract=3208090

204



191. Zhen-Zhen Zhu, Zhidong Bai, Jodo Paulo Vieito, Wing-Keung Wong*, (2018).
The Impact of the Global Financial Crisis on the Efficiency of Latin American
Stock Markets, MPRA Paper No. 87724, University Library of Munich, Germany.
https://mpra.ub.uni-muenchen.de/id/eprint/87724

192. Van Kien Pham, Wing-Keung Wong, Massoud Moslehpour, Dennis Musyoki,
Simultaneous Adaptation of AHP and Fuzzy AHP to Evaluate Outsourcing
Services in East and Southeast Asia, Research Network Working Paper Series
3208130. Available at SSRN: http://ssrn.com/abstract=3208130.

193. Van Kien Pham, Wing-Keung Wong, Massoud Moslehpour, Dennis Musyoki,
Simultaneous Adaptation of AHP and Fuzzy AHP to Evaluate Outsourcing
Services in East and Southeast Asia, MPRA Paper No. 87728, University Library
of Munich, Germany. https://mpra.ub.uni-muenchen.de/id/eprint/87728

194. Turbat Bayarsaikhan, Nandin-Erdene Purev, Uchral Purevdagva, Wing-Keung
Wong, 2018,DETERMINANTS OF INTERNATIONAL TOURISM DEMAND
FOR MONGOLIA: GRAVITY MODEL APPROACH, Social Science Research
Network  Working  Paper  Series 3211717. Available at SSRN:
http://ssrn.com/abstract=321171

195. Chan, R.H., Chen, T., Leung, P.L., Wong, W.K., 2018. A new index to measure
the income inequality for the poor and the rich with application, Social Science
Research Network Working Paper Series 3266360.
http://ssrn.com/abstract=3266360.

196. Raymond H. Chan, Ephraim Clark, Wing-Keung Wong, 2018, New Development
on the Third Order Stochastic Dominance for Risk-Averse and Risk-Seeking
Investors with Application in Risk Management, Social Science Research Network
Working Paper Series
3302103.https://papers.ssrn.com/sol3/papers.cfm?abstract id=3302103

197. Buu-Chau Truong, Kim-Hung Pho, Van-Buol Nguyen, Bui Anh Tuan, Wing-
Keung Wong*, 2019, Graph Theory and Environmental Algorithmic Solutions
to Assign Vehicles: Application to Garbage Collection in Vietnam, Social
Science  Research  Network  Working  Paper  Series  3430459.
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=3430459

198. Kim-Hung Pho, Tuan-Kiet Tran, Thi Diem-Chinh Ho, Wing-Keung Wong*,
2019, Optimal Solution Techniques in Decision Sciences: A Review, Social
Science  Research  Network  Working  Paper  Series 3430764,
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=3430764

199. Kim-Hung Pho, Thi Diem-Chinh Ho, Tuan-Kiet Tran, Wing-Keung Wong*,
2019, Moment Generating Function, Expectation and Variance of Ubiquitous
Distributions with Applications in Decision Sciences: A Review, Social Science
Research Network Working Paper Series 3430778.

205



https://papers.ssrn.com/sol3/papers.cfm?abstract 1d=3430778

200. Sel Ly, Kim-Hung Pho, Sal Ly, Wing-Keung Wong, 2019, Determining
Distribution for the Product of Random Variables by Using Copulas, Social
Science  Research  Network  Working  Paper  Series  3430862.
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=3430862

201. Sel Ly, Kim-Hung Pho, Sal Ly, Wing-Keung Wong, 2019, Distribution of
Quotient of Dependent and Independent Random Variables Using Copulas,
Social Science Research Network Working Paper Series 3430868
http://ssrn.com/abstract=3430868

202. Raymond H. Chan, Teng Chen, Pui Lam Leung, Wing-Keung Wong, 2019, A
new index to measure the income inequality for the poor and the rich, Social

Science Research Network Working Paper Series
3431899. http://ssrn.com/abstract=3431899

203. Raymond H. Chan, Sheung-Chi Chow, Xu Guo, Wing-Keung Wong, 2019.
Central Moments, Stochastic Dominance, Moment Rule, and Diversification,
Social Science Research Network Working Paper Series 3431903.
http://ssrn.com/abstract=3431903.

204. Nikolai Sheung-Chi Chow, Richard Lu, Wing-Keung Wong, 2019, Could
Omega Ratio perform better than Sharpe Ratio?. Social Science Research
Network Working Paper Series 3431979. http://ssrn.com/abstract=3431979.

205. Bui Anh Tuan, Kim-Hung Pho, Lam Minh Huy, Wing-Keung Wong, 2019,
Stemtech Model in ASEAN Universities: An Empirical Research at Can Tho

University, Social Science Research Network Working Paper Series 3432530.
Available at SSRN: https://ssrn.com/abstract=3432530

206. Zhihui Lv, Amanda M.Y. Chu, Thomas C. Chiang, Wing Keung Wong, 2020,
Should investors choose both the highest-return and small-variance assets when
the mean-variance rule says NO? A study of Health Care and T-Bill in the
investment, Social Science Research Network Working Paper Series 3536287,
Available at SSRN: https://ssrn.com/abstract=3536287

207. Moslehpour, M., Wong, W.K., Lin, Y.H., Huyen, N.T.L. 2020. Top purchase
intention priorities of Vietnamese low cost carrier passengers: expectations and
satisfaction. Social Science Research Network Working Paper Series 3546283,
Available at SSRN: https://ssrn.com/abstract= 3546283

208. Amanda M.Y. Chu, Zhihui Lv, Niklas F. Wagner, Wing-Keung Wong, 2020.
Linear and Nonlinear Growth Determinants: The Case of Mongolia and its

Connection to China. Social Science Research Network Working Paper Series
3557860. Available at http://ssrn.com/abstract=3557860.

206



209. Yushan Cheng, Yongchang Hui, Michael McAleer, Wing-Keung Wong, 2020.
Spurious Relationships For Nearly Non-stationary Series, Social Science
Research Network Working Paper Series 3579368. Available at
http://ssrn.com/abstract=3579368.

210. Wing-Keung Wong, Chenghu Ma, Zhuo Qiao, Udo Broll, 2020. New stochastic
dominance theory for investors with risk-averse and risk-seeking utilities with
applications. Social Science Research Network Working Paper Series 3612670.
Available at http://ssrn.com/abstract=3612670.

211. Zongxin Li, Hong Jiang, Zhiping Chen, Wing-Keung Wong, Maslow Portfolio
Selection for Individuals with Low Sustainability, Social Science Research
Network Working Paper Series 3267370. Available at http://ssrn.com/abstract=
3267370.

212. Lo, F.-Y., Wong, W.K., Geovani, J. (2021). Optimal Model to Predict the
Sustainability of Taiwanese Firms, Social Science Research Network Working
Paper Series 3765495. Available at http://ssrn.com/abstract= 3765495.

213. Sahand E.P. Faez, Wing-Keung Wong, 2021. The Effect of Internal Structure on
Foreign Policy: Case Study of Turkey-EU Relations. Social Science Research
Network Working Paper Series 3881187. Available at
http://ssrn.com/abstract=3881187.

214. Raymond H. Chan, Sheung-Chi Chow, Xu Guo, Wing-Keung Wong, 2021.
Central Moments, Stochastic Dominance, Moment Rule, and Diversification.
Social Science Research Network Working Paper Series 3900600. Available at
http://ssrn.com/abstract=3900600.

215. Wong, Wing-Keung*, Jack H.-W. Penm, R.D. Terrell and Karen Yann Ching Lim,
(2021), The Relationship between Stock Markets of Major Developed Countries

and Asian Emerging Markets, RePEc working paper https://mpra.ub.uni-
muenchen.de/id/eprint/109894

216. Albert J. Menkveld, ..., Sheung-Chi Chow, ..., Wing-Keung Wong, et al. 2021.
Non-Standard Errors, Social Science Research Network Working Paper Series
3961574. Available at http://ssrn.com/abstract=3961574.

217. Nikolai Sheung-Chi CHOW and Wing-Keung Wong, 2021. A Note on Prospect
Stochastic Dominance and Risk-return Analysis Tools. Social Science Research
Network  Working Paper Series 3981658. Available at SSRN:
https://ssrn.com/abstract= 3981658.

218. Lv, Zhihui, Tsang, Chun-Kei, Wagner, Niklas F. Wong, W.K. 2022. What is an

Optimal Allocation in Hong Kong Stock, Real Estate, and Money Markets: An
Individual Asset, Efficient Frontier Portfolios, or a Naive Portfolio? Is this a new

207



Financial Anomaly?. Social Science Research Network Working Paper Series
4167375. Available at SSRN: http://ssrn.com/abstract=4167375.

219. Wing-Keung Wong, David Yeung, Richard Lu, 2022. The mean-variance rule
for investors with reverse S-shaped utility. Social Science Research Network
Working Paper Series 4168107. Available at SSRN:
https://sstn.com/abstract=4168107.

220. Zhihui Lv, James Cheong, David Chui, Wing-Keung Wong, 2022. New Trading
Strategy in Investment: A study of the hedge funds from emerging and developed

markets. Social Science Research Network Working Paper Series 4168405.
Available at SSRN: https://ssrn.com/abstract= 4168405.

221. Nikolai Sheung-Chi CHOW, Wing-Keung Wong, 2022. Rescuing Mean-
Variance Analysis for Most Investors with Risk Seeking on Losses. Social
Science Research Network Working Paper Series 4018365. Available at SSRN:
https://ssrn.com/abstract= 4018365.

222. Wing-Keung Wong, 2022. Autobiography for Wing-Keung Wong, Social
Science Research Network Working Paper Series 4213677. Available at SSRN:
http://ssrn.com/abstract=4213677.

223. Wing-Keung Wong, 2022. International Publications in Economics and
Business. Social Science Research Network Working Paper Series 4249214.
http://ssrn.com/abstract=4249214.

224. Wing-Keung Wong, 2022. Autobiography for Wing-Keung Wong: with ideas
on the achievements in both academics and investment. Social Science Research
Network Working Paper Series 4213677. http://ssrn.com/abstract= 4213677.

225. Wing-Keung Wong, Tsun Se Cheong, David Chui, Zhihui Lv, Jodo Paulo Vieito,
2022. New Trading Strategy in Investment: A study of the hedge funds from

emerging and developed markets. Social Science Research Network Working
Paper Series 4278494. http://ssrn.com/abstract=4278494.

226. Wing-Keung Wong, 2023. How to write a paper to get a good publication in
Economics and Business? Social Science Research Network Working Paper
Series 4433601. http://ssrn.com/abstract= 4433601.

227. Wing-Keung Wong, 2023. How to get papers published in reputable journals?
Social Science Research Network Working Paper Series 4533504.
http://ssrn.com/abstract= 4533504.

228. Sindhu, Muzammal Ilyas and Windijarto, Dr and Wong, Wing-Keung,
Implications of Corporate Social Responsibility on Financial and Non-

208



Financial Performance of Banking Sector: A Moderated and Mediated

Mechanism. Available at
SSRN: https://ssrn.com/abstract=4606216 or http://dx.doi.org/10.2139/s
srn.4606216

229. Wing-Keung Wong, Mu Yue, 2024. Could regressing a (nearly non-stationary)
autoregressive series on a (close to) random series be spurious? Working Paper
Series 4970402. Available at SSRN:
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=4970402.

230. Wing-Keung Wong, Yushan Cheng, Mu Yue*, 2024. Could regression of
stationary series be spurious?. NTU working paper

https://dr.ntu.edu.sg/handle/10356/181224

231. Wing-Keung Wong, Chenghu Ma, Zhuo Qiao, Udo Broll, Joao Paulo Vieito,
2025. New stochastic dominance theory for investors with risk-averse and risk-
seeking utilities with applications including solutions for the Friedman-Savage
paradox and the diversification puzzle. NTU working paper

https://www.ntu.edu.sg/egc/working-papers#Content C031_ Col00

chrome-
extension://efaidnbmnnnibpcajpcglclefindmkaj/https://www.ntu.edu.sg/docs/lib
rariesprovider57/working-papers/wong-ma-qiao-broll-and-vieto-
(2025).pdf?sfvrsn=dflabb95 1

232. Wing-Keung Wong, Chenghu Ma, Zhuo Qiao, Udo Broll, Joao Paulo Vieito,
2025. New stochastic dominance theory for investors with risk-averse and risk-
seeking utilities with applications including solutions for the Friedman-Savage
paradox and the diversification puzzle. SSRN working paper

https://papers.ssrn.com/sol3/papers.cfm?abstract id=5194151

233. Moawia Alghalith, Wing-Keung Wong, 2025. A solution to the
multidimensionality in option pricing. NTU working paper

https://www.ntu.edu.sg/egc/working-papers#Content_C031_ Col00

234. Wing-Keung Wong, Mu Yue. (2025). Could Regressing a Stationary Series on
a Non-Stationary Series Obtain Meaningful Outcomes?. NTU working paper

https://www.ntu.edu.sg/egc/working-papers#Content_C031_Col00

209



235. Ahmad, S., Smerat, A., Wong, W. K., & Bilal, M. (2025). A Comparative Statistical Study
on Social Media Usage and Its Impact on the Mental Well-Being of Young
Employees. Available at SSRN 5404369.

Selected Recent Presentations:

. Wong, W K, (2001), “Robust Bayesian Inference in Asset Pricing Estimation and a
New Bayesian Test for Market Efficiency”, 24 Sept 2001, Faculty of Commerce and
Business Administration, The University of British Columbia, Canada.

. Wong W. K. and Bian G (2001) “Estimation in Regressive Models with
Autoregressive Error in Generalized Logistic Distribution”, October 2001,
Department of Statistics, University of Wisconsin- Madison, USA.

. Wong, W K and R Chan, (2002) “The existence of the reliability for the Cost of
Capital”, Department of Economics, University of Melbourne, 2002.

. Wong, Wing-Keung and Jun Xu, (2003), “Can Moving Average be used to beat
Shanghai Stock Exchange?” Department of Economics, 19 July, 2003, The Chinese
University of Hong Kong.

. Wong, W K, Penm, J. HW., R.D. Terrell, (2004), Financial Integration for China
Stock Market, Joint Workshop from NUS and Peking & Tsinghua Universities.

. Wong, W. K. and H. H. Lean, (2004), China's Stock Markets Going Global, East
Asian Institute.

. Wong, W K and D J Chen, (2004), “Cycle analysis and its application on Singapore
Market, Will STI go to 4300 in 2008?”, the Technical Analysts Society of Singapore,
April 28.

. Wong, Wing-Keung, Howard E. Thompson and Kweehong Teh, (2004), “Was there
Abnormal Trading in the S&P 500 Index Options Prior to the September 11 Attacks?”,
Department of Economics, The Chinese University of Hong Kong, May 2004.

. Wong W. K. and Bian G (2004) “Estimation in Autoregressive Models with
Generalized Logistic Distribution”, presented at the Department of Statistics and
Applied Probability on 23 June 2004 in Singapore.

10. Wong, Wing-Keung, “New Theories on Stochastic Dominance and Mean-Variance
criteria with Applications in Economics and Finance,” Hong Kong Baptist University,
February 2005; Department of Economics, Monash University, Australia, 9 March 2005;
Department of Finance and Accounting, Monash University, Australia, 8 April 2005; The
School of Banking and Finance at the University of Technology Sydney, 13 May 2005;

210



Department of Economics, The University of Western Australia, May 26, 2005;
Department of Economics, Curtin University of Technology, Australia, May 27, 2005;
Department of Mathematics and Statistics and Department of Operational Research,
University of Melbourne, June 1, 2005; School of Mathematics and Statistics, North-East
Normal University, China in 28 July 2005, IMS Workshop on Scientific Computing 2006,
The Institute of Mathematical Sciences, The Chinese University of Hong Kong,
December 20-22, 2006; Seoul National University, June 17, 2008; Institute for
Computational Mathematics, Hong Kong Baptist University, 18 March 2009.

11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

Wong, Wing-Keung and Guorui Bian, (2005), Robust Estimation of Multiple
Regression Models with Non-normal Errors: Symmetric Distributions,Department of
Econometrics and Business Statistics, Monash University, Australia, 29 April 2005.

Wong, W K and K K Au, (2005), “On Two-Moment Decision Models and Expected
Utility Maximization”, Department of Economics, Monash University, May 9, 2005.

Wong, Wing-Keung, (2005), The theory of the Cost of Capital, School of Mathematics
and Statistics, North-East Normal University, China in 28 July 2005.

Wong, Wing Keung, (2007). New Stochastic Dominance Theory and its test statistics,
Tsinghua University, 8 June 2007.

Wong, Wing-Keung and Michael McAleer, Financial Astrology:Mapping the
Presidential Election Cycle in US Stock Markets, Department of Economics, The
Chinese University of Hong Kong, June 15, 2007.

Wong, Wing-Keung, Michael McAleer and Hooi Hooi Lean, Stochastic Dominance
Tests for Risk Lovers: with Application to Oil Spot and Futures Markets, Feng Chia
University on 17 July 2007.

Lam, Kin, Taisheng Liu, Wing-Keung Wong, A New Pseudo Bayesian Model with
implications to Financial Anomalies and investors’ behaviors, Dresden University of
Technology in June 2010.

Wong, Wing-Keung, New Theories in Mean-Variance Criterion, CAPM statistics,
Stochastic Dominance Theory, Portfolio Optimization, Prospect Theory, and
Behavioral Finance, presented at the Risk Management Institute, National University
of Singapore in July 2011 and the University of South Australia, Australia, Aug 2011.

Wing-Keung Wong, July 2013, Preferences of different types of investors and their
diversification attitudes, Universitit Augsburg

Hoang T., Wong W.K. & Zhen Z.Z. 2014. The diversification of Chinese portfolios
with gold quoted at the Shanghai Gold Exchange: A mean-variance and stochastic
dominance analysis. Research Seminar of Montpellier Research in Management,
December 4, Montpellier, France.

211



21.

22.

23.

24.

25.

26.

27.

28.

29.

30.

31.

A Bayesian approach to explain excess volatility, short-term underreaction, and long-
term overreaction during normal situations and financial crises, Nanyang
Technological University, Singapore, 1 April 2015.

Hoang T., Wong W.K., Zhen Z.Z. 2015. Gold and portfolio diversification for risk-
averse and risk-seeking investors: A portfolio optimization, mean-risk and stochastic
dominance analysis of the Shanghai Gold Exchange, 2015 Symposia on
Methodologies for Analyzing Big Data and their Applications, September 18-22,
2015, Xi'an Jiaotong University, China.

Sheung Chi Chow, Juncal Cunado, Rangan Gupta, Wing-Keung Wong, 2016, The
Causal Relationship between Economic Policy Uncertainty and House Prices in India
and China: Evidence from Panel Linear and Nonlinear Causality Tests, presented at
Department of Economics, Lingnan University in September 2016.

Wing-Keung Wong, 2017, Research Methodology Series on Time-series Analysis:
Tips and Tricks from Finance Research, Research Institute for Business, Hang Seng
University of Hong Kong, on February 16, 2017.

Bai, Z. D., Ma. Rebecca Valenzuela, Wing-Keung Wong and Zhen-Zhen Zhu. 2016,
New Tests for Poorness, Richness, and Middle Class Welfare: Stochastic Dominance
Analysis for different types of social welfare functions, presented at Department of
Economics, University of Malaya on December 27, 2016.

Wing-Keung Wong, 2017, Research Methodology Series on Time-series Analysis:
Tips and Tricks from Finance Research, Research Institute for Business, Hang Seng
University of Hong Kong, on February 16, 2017.

Wing-Keung Wong, 2017, New Theories in Financial Economics and Financial
Econometrics with Applications, Feng Chia University on February 24, 2017.

Xu Guo, Cuizhen Niu, Wing-Keung Wong, Stochastic Dominance and Risk Measures,
Feng Chia University on June 12, 2017.

Wing-Keung Wong*, Hooi Hooi Lean, Michael McAleer, Feng-Tse Tsai, 2018, Why
are Warrant Markets Sustained in Taiwan but not in China?, Hang Seng University
of Hong Kong, 14 Nov 2018

Wing-Keung Wong*, 2019, how to write good papers and get the papers published in
good journals, Invited by Faculty Economics and Business, Universitas
Muhammadiyah Yogyakarta, Indonesia, April 2019 and August 2023.

Wing-Keung Wong*, 2019, theory and programming of cointegration and causality,
Invited by Department of Economics and Finance, Hong Kong Shue Yan University,

212



Hong Kong to give a talk in June 2019.

32. Is Bitcoin a better portfolio diversifier than gold? A copula and sectoral analysis,
International Research Dissemination Forum 2022, Universitas Muhammadiyah
Yogyakarta, February 8, 2022.

33. How to get papers published in reputable journals, Universitas Muhammadiyah
Yogyakarta, August, 2023

Selected Recent Conference Presentations:

1) Wong, W K, “Can Mean-Variance Criteria be used to replace Stochastic Dominance
Theory?”, The European Financial Management Association 2002 Annual Meeting.

2) Wong, W K and K K Au, “On Two-Moment Decision Models and Expected Utility
Maximization”, the Second Biennial Conference of the Hong Kong Economic
Association, 2002.

3) Wong, W K and Z Liao, (2003), “An Improved Stochastic Dominance Approach for
Risk Analysis,” the 7th International Conference of the Decision Sciences Institute,
China Europe International Business School, Shanghai China, 04-08 July 2003.

4) Z. Liao and W.K Wong (2003) “Internet-enabled e-banking systems and customer
responses,” Proceedings of the Third International Conference on Electronic
Business (ICEB2003), December 9-13, Singapore.

5) Wong, Wing-Keung, Howard E. Thompson and Kweehong Teh, (2003), “Was there
Abnormal Trading in the S&P 500 Index Options Prior to the September 11
Attacks?”, 16th Australasian Finance Conference, 17-19 December 2003, Sydney.

6) Z.Liaoand W.K. Wong (2003) “Consumer attitudes towards an integrated e-payment
system,” Proceedings of the Eleventh Biennial World Marketing Congress of the
Academy of Marketing Science, June 11-14, Perth, Australia, pp.628-632.

7) Z. Liao and W.K. Wong (2003) “Internet-enabled e-banking systems and customer
responses,” Proceedings of the Third International Conference on Electronic
Business (ICEB2003), December 9-13, Singapore, Paper ID11.

8) Wong, W K, Penm, J. HW., R.D. Terrell, (2004), Financial Integration for China
Stock Market, Joint Workshop from NUS and Peking & Tsinghua Universities.

9) Aman Agarwal, J. HW. Penm, Wing-Keung Wong and Lynn M. Martin, (2004),

ASEAN DOLLAR : A Common Currency Establishment for Stronger Economic
Growth of ASEAN Region, International Conference on Business, Banking and

213



Finance, April 27-29, Spain.

10) Wong, W K and D J Chen, (2004), “Cycle analysis and its application on Singapore
Market, Will STI go to 4300 in 2008?”, the Technical Analysts Society of Singapore,
April 28.

11) Lean, H. H. and Wong, W K, (2004), Integration of Financial Markets in Asia, at the
third EEFS Annual Conference, May, Poland.

12) Wong, Wing-Keung, Howard E. Thompson and Kweehong Teh, (2004), “Was there
Abnormal Trading in the S&P 500 Index Options Prior to the September 11
Attacks?”, Department of Economics, The Chinese University of Hong Kong, May
2004.

13) Z. Liao and W.K. Wong (2004) “An empirical assessment of Internet banking
systems,” Proceedings of the Eighth Pacific-Asia Conference on Information
Systems (PACIS2004), July 8-11, Shanghai, China, pp.1269-1276.

14) Z. Liao and W.K. Wong (2004) “Key success factors of smartcard-based electronic
payment: An empirical analysis,” Proceedings of the Eighth Pacific-Asia Conference
on Information Systems (PACIS2004), July 8-11, Shanghai, China, pp.2065-2071.

15) Abid, Fathi, Mourad Mroua and Wing-Keung Wong, (2004), The Impact of Option
Strategies in Financial Portfolios Performance: Mean-Variance and Stochastic
Dominance Approaches, will be presented at the 8" International Congress on
Insurance: Mathematics & Economics — June 14"-16" in Rome.

16) Fong, Wai Mun, Lean, Hooi Hooi and Wong, Wing Keung, (2004). International
Momentum Strategies: A Stochastic Dominance Approach, will be presented at the
11" Annual Conference of the Multinational Finance Society, July 3-8, 2004,
Istanbul, Turkey.

17) Wong W. K. and Bian G (2004) “Estimation in Autoregressive Models with
Generalized Logistic Distribution”, presented at the 6th International Chinese
Statistical Association Conference from 21-23 July 2004 in Singapore.

18) Z. Liao and W.K. Wong (2004) “The sustainability of a smartcard for micro e-
payments,” Proceedings of the Fifteen Annual Australasian Conference on
Information Systems (ACIS2004), December 1-3, Hobart, Tasmania, Australia.

19) Wong, W K and R Chan, (2004), Markowitz and Prospect Stochastic Dominances,
accepted for presentation at The Third International Congress of Chinese

Mathematicians, December 17 to December 22, 2004.

20) Tahir M.F and Wong, W K (2005), “Linkage Between Stock Market Prices and
Exchange Rate: A Causality Analysis for Pakistan” has been accepted to be

214



presented at the 20" Annual General Meeting and Conference of the Pakistan Society
of Development Economists at Marriott, I[slamabad, January 10-12, 2005.

21) Khan, Habibullah, Wing-Keung Wong and Siok Khai Yeo, (2005), Has Trade
Increased The Risk of Contagion? An Empirical Investigation, the HKEA/WEAI
Joint Biennial Pacific Rim Conference, January 14-16, Hong Kong.

22) Fong, Wai Mun, Wing-Keung Wong and Jun Xu, (2005), Revisit of the volume versus
GARCH effects: Evidence from US Stock Markets, Global Finance Conference
2005, 27-29 June 2005, Trinity College Dublin, Ireland

23) Fong, Wai Mun, Hooi Hooi Lean and Wing-Keung Wong, (2005), Stochastic
Dominance and Behavior towards Risk: The Market for Internet Stocks, TWELFTH
ANNUAL CONFERENCE OF THEMULTINATIONAL FINANCE SOCIETY,
July 2-7, 2005 - Athens, Greece.

24) Fathi Abid, Mourad Mroua and Wing-Keung Wong, (2005), The Impact of Option
Strategies in Financial Portfolios Performance: Mean-Variance and Stochastic
Dominance Approaches, AFA 2005 CONFERENCE, July 11 - 13, Hotel Istana,
Kuala Lumpur, Malaysia.

25) Z. Liao and W.K. Wong, (2005), “A large-scale smartcard-based electronic payment
system and service operations management,” Annual Meeting of the Academy of
Management: A New Vision of Management in the 21st Century, Honolulu, Hawaii,
USA, August 6-10, 2005.

26) Bai, Zhidong, Huixia Liu and Wing-Keung Wong, (2005), Making Markowitz's
Portfolio principle Practically Useful, 6™ Frontier Science Symposium, 07 — 11
November 2005, jointly organized by Nanjing University, National Central
University, National Taiwan University and National University of Singapore.

27) Wong, Wing-Keung, (2005), Improved Stochastic Dominance and Mean-Variance
Approaches for Business and Management, Decision Sciences Institute 2005
Meeting, November 19-22, 2005, San Francisco, USA.

28) Ziqi Liao and Wing-Keung Wong, (2005), An Exploratory Study of Internet Banking
and Customer Interactions, Decision Sciences Institute 2005 Meeting, November 19-
22, 2005, San Francisco, USA.

29) Bai, Zhidong, Huixia Liu and Wing-Keung Wong, (2005), Making Markowitz's
Portfolio principle Practically Useful, Conference on Probability with Applications
to Finance and Insurance, A Joint HKU-HKUST-CUHK-Fudan U Meeting
Celebrating Professor Tze Leung Lai’s 60th Birthday, December 19 — 21, 2005.
Hong Kong.

30) Heng Chen, Bento J. Lobo and Wing-Keung Wong, (2006), Interrelationships

215



between the Indian, U.S. and Chinese Stock Markets, 2006 Eastern Finance
Association meetings.

31) Abid Fathi, Mourad Mroua, Wing-Keung Wong, (2006), International portfolio
diversification vs. home bias: a non-parametric stochastic dominance approach.
S5éme colloque international de la recherché en sciences de gestion, March 16-18,
2006, Sfax, Tunisia.

32) Abid Fathi, Mourad Mroua, Wing-Keung Wong, (2006), The benefits from
international portfolio diversification in developed and emerging markets: a non-
parametric stochastic dominance approach, 5éme colloque international de la
recherché en sciences de gestion, March 16-18, 2006, Sfax, Tunisia.

33) Yi Zheng and Wing-Keung Wong, (2006), Mean, Volatility Spillover and Time-
varying Conditional Dependence in Chinese Stock Markets, EMERGING
MARKETS FINANCE AND ECONOMICS CONFERENCE, Istanbul, Turkey 6-8
September 2006.

34) Zhuo Qiao, Thomas C. Chiang, Wing-Keung Wong, (2006), Long-run equilibrium,
short-term adjustment, and spillover effects across Chinese segmented stock markets
and the Hong Kong stock market, The 10th International Convention of the East
Asian Economic Association Convention Theme: Economic Integration in East Asia,
held on 18-19 November 2006 in Beijing, China.

35) Zhuo Qiao, Thomas C. Chiang, Wing-Keung Wong, (2006), Long-run equilibrium,
short-term adjustment, and spillover effects across Chinese segmented stock markets
and the Hong Kong stock market, The 2006 Australian Conference of Economists,
held on 25-27 September 2006 in Perth, Australia.

36) Chen, Heng, Dietrich K. Fausten and Wing-Keung Wong (2006), "Evolution of
Dollar/Euro exchange rate before and after the birth of Euro and policy implications",
The Hong Kong Economic Association is holding its fourth Biennial Conference,
December 14-16, 2006 at the Chinese University of Hong Kong.

37) Bai, Zhidong, Huixia Liu and Wing-Keung Wong, (2006), A Note on the Mean-
Variance Analysis of Self-Financing Portfolios, International Workshop on
Scientific Computing: Models, Algorithms and Applications, 7-9 December 2006,
Hong Kong University.

38) Bai, Zhidong, Keyan Wang, Wing-Keung Wong, (2007), Asset Performance
Evaluation with the Mean-Variance Ratio, The Third Symposium on Econometric
Theory and Applications (SETA2007), held on April 13-15, 2007, in Hong Kong.

39) Wong, W K and R Chan, (2007), “The Estimation of the Cost of Capital”, A

WORKSHOP on MATRICES AND OPERATORS, APRIL 13 - 14 , 2007,
UNIVERSITY OF HONG KONG

216



40) Bai, Zhidong, Huixia Liu and Wing-Keung Wong (2007), Making Markowitz's
Portfolio Optimization Theory Practically Useful, International Symposium on
Financial Engineering and Risk Management '2007, to be held on 11-12 June 2007,
in Beijing.

41) Thomas Chiang, Zhuo Qiao, Wing-Keung Wong, (2007), An empirical analysis of
stock volatility under segmented Chinese stock markets, Sth INFINITI Conference
on International Finance at Trinity College Dublin, 11-12 June 2007

42) Leung, Pui-lam and Wing-Keung Wong, (2007), On testing the equality of the
multiple Sharpe Ratios with application, the 2007 Far Eastern Meeting of the
Econometric Society held from July 11 to July 13, 2007 in Taipei.

43) Bai, Zhidong, Huixia Liu and Wing-Keung Wong (2007), Enhancement of the
Applicability of Markowitz's Portfolio Optimization by Utilizing Random Matrix
Theory, International Workshop on Finance and Risk, to be held at National Chung
Hsing University from 15-16 July 2007.

44) Wong, Wing-Keung, Michael McAleer and Hooi Hooi Lean, Stochastic Dominance
Tests for Risk Lovers: with Application to Oil Spot and Futures Markets, Feng Chia
University on 17 July 2007.

45) Zhuo Qiao, Yuming Li and Wing-Keung Wong, Policy Change and Lead-Lag
Relations among China’s Segmented Stock Markets, at SINGAPORE ECONOMIC
REVIEW 2007 (Aug 2 to Aug 4) conference.

46) Bai, Zhidong, Huixia Liu and Wing-Keung Wong, (2008), Prospect and Markowitz
Stochastic Dominances and their test statistics, with Application in Internet Bubble,”
Financial Data Mining and Modelling” in the 56th meeting of ISI in Lisboa, Portugal.
July, 2008.

47) Bai, Zhidong, Keyan Wang, Wing-Keung Wong, (2008), Asset Performance
Evaluation with the Mean-Variance Ratio, A conference of Mathematics of Finance
and Related Applications, The University of Hong Kong, Jan 3-4, 2008.

48) Bai, Zhidong, Huixia Liu and Wing-Keung Wong, (2008), On the Markowitz Mean-
Variance Analysis of Self-Financing Portfolios, present at the International Joint
Workshop on Finance 16 - 17 February 2008 at Yokohama, Japan.

49) Bai, Zhidong, Huixia Liu and Wing-Keung Wong, (2008), On the Markowitz Mean-
Variance Analysis of Self-Financing Portfolios, present at the 15th Annual Global
Finance Conference, Hang Zhou, China, May 18-20, 2008.

50) Lean, Hooi Hooi, Kok Fai Phoon, Wing-Keung Wong, Stochastic Dominance
Analysis of CTA Funds, the 16th Annual Conference on Pacific Basin Finance,

217



Economics, Accounting and Management, Queensland University of Technology,
Brisbane, Australia, 2 - 4 July 2008.

51) Kin Lam, Taisheng Liu, Wing-Keung Wong, 2008, The Magnitude effect in the over-
and-underreaction in international markets, 15" Annual Multinational Finance
Society Conference, Orlando Florida, USA, 6 - 9 July 2008

52) Bai, Zhidong, Huixia Liu and Wing-Keung Wong, (2008), Test Statistics for Prospect
and Markowitz Stochastic Dominances with Applications, Far Eastern and South
Asian Econometric Society Meeting, the School of Economics, Singapore
Management University, on July 16 — 18, 2008.

53) Z. Liao and W.K. Wong, 2008, “Internet banking adoption and implications for
technology-based service management,” in Proceedings of the Sixty-eighth Annual
Meeting of the Academy of Management, Anaheim California, USA, August 8-13,
2008.

54) Lam, Kin, Taisheng Liu, Wing-Keung Wong, 2008, A Pseudo Bayesian Model in
Financial Decision Making with implications to Market Volatility, Under- and
Overreaction, Asia-Pacific Economic Association annual conference, Beijing,
December 13-14, 2008.

55) Bian, Guorui, Michael McAleer, Wing-Keung Wong, (2009), A Non-parametric Test
for Paired Data When There are Many Ties, Second Conference of the Econometric
Society of Thailand, 5-6 Jan, 2009, Chiang Mai University.

56) Chen, Heng, Dietrich K. Fausten, Wing-Keung Wong, 2009, Evolution of
Dollar/Euro exchange rate before and after the birth of Euro and policy implications,
International Trade Workshop, Hong Kong, China, February 28, 2009.

57) Zhuo Qiao, Ephraim Clark, Wing-Keung Wong, (2009), Investors’ Preference
towards Risk: Evidences from the Taiwan Stock and Stock Index Futures Markets,
16th annual Multinational Finance Society Conference in Rethimnon, Crete, Greece.

58) Zhidong Bai, Wing-Keung Wong, Bingzhi Zhang, (2009), Policy Change and
Multivariate Linear and Non-Linear Causality Relationships in China's Segmented
Stock Markets, China Studies: Past, Present and Future, A conference organized by
China Studies Programme, Hong Kong Baptist University, May 23, 2009.

59) Zhijie Xiao, Pin Ng, Wing-Keung Wong, 2009, Stochastic Dominance via Quantile
Regression, 2009 International Conference on Financial Statistics and Financial
Econometrics, Chengdu, China, 8-10 July 2009

60) Chia-Ying Chan, Christian de Peretti, Zhuo Qiao, Wing-Keung Wong, 2009,

Empirical Test of UK Covered Warrants Market Efficiency: A Stochastic
Dominance Approach, Korea and the World Economy, VIII, July 9 - 10, 2009, at

218



Hong Kong Baptist University, Hong Kong.

61) Martin Egozcue and Wing-Keung Wong, Do Investors like to Diversify? Singapore
Economics Review 2009 Conference. August 6-8, 2009, Singapore.

62) Zhidong Bai, Wing-Keung Wong, Bingzhi Zhang, Multivariate Linear and Non-
Linear Causality Tests, the third Conference of the Econometric Society of Thailand
held on 7-8 Jan, 2010.

63) Abid, Fathi, Mourad Mroua and Wing-Keung Wong, (2010), Estimation error,
dynamic portfolio management and adjusted resampled investment strategy choice
using a non parametric stochastic dominance approach. The First Annual Meeting in
Finance and Economics, Sfax, Syphax, 3 February 2010.

64) ZHUO QIAO, YUMING LI, and Wing-Keung WONG, 2010, Regime dependent
relationships between the stock markets of the US, Australia and New Zealand-A
Markov Switching VAR approach, the 14th Conference on Macroeconomic
Analysis and International Finance, Greece .

65) Martin Egozcue, Wing-Keung Wong, Ricardas Zitikis, Investors, their Indifference
Curves, and Valuation-rate Functionals, the 44th Annual Conference of the Canadian
Economics Association, May 28-30, 2010, Quebec City.

66) Fathi Abid, Mourad Mroua, Wing-Keung Wong, 2010, Does International
Diversification Substitute Home Bias, Korea and the World Economy IX, June 25-
26, Korea.

67) ZhuoQiao, Yuming Li, Wing-Keung Wong, 2010, Regime-dependent relationships
among the stock markets of the US, Australia and New Zealand: A Markov-
switching VAR approach, 2010 Global Finance Conference, June 27-30, 2010,
Poznan, Poland.

68) Zhuo Qiao, Weiwei Qiao, Wing-Keung Wong, 2010, Examining Stock Volatility in
the Segmented Chinese Stock Markets with Implications in Policy and Investment
Decision Makings, Hong Kong Baptist University, Hong Kong, July 8-9, 2010.

69) Eric S. Fung, Kin Lam, Tak-Kuen Siu, Wing-Keung Wong, 2010, A New Pseudo
Bayesian Model for Financial Crisis, International Conference on Applied Statistics
and Financial Mathematics, 16-18 December 2010, The Hong Kong Polytechnic
University.

70) Zhuo Qiao, Weiwei Qiao and Wing-Keung Wong, Examining the Day-of-the-Week
Effect in Chinese Stock Markets : New Evidence from a Stochastic Dominance
Approach, The 18th Conference on the Theories and Practices of Securities and
Financial Markets, December 17-18, 2010, Kaohsiung, Taiwan.

219



71) Leung, Pui-Lam, Hon-Yip Ng, Wing-Keung Wong, A New Estimation to Make
Markowitz's Portfolio Optimization Theory Users Friendly, Annual Meetings of the
Thailand Econometric Society and the Shanghai Econometrics Society, 13th and
14th of January, 2011.

72) Hooi Hooi Lean, Michael McAleer, Wing-Keung Wong, 2011, Stochastic
Dominance Analysis on Investor Preferences in Brent Crude Oil Markets, 2011
3"nternational Conference on Information and Financial Engineering, Shanghai, 19
- 21 August, 2011.

73) Stochastic Dominance Relationships between Spot and Futures Markets:
International Evidences, Financial Management Association International European
Conference, 8 - 10 June 2011 Porto, Portugal.

74) Fathi Abid, Mourad Mroua, Wing-Keung Wong, Does International Diversification
and Home Bias are Substitute? 28eme Journées de MicroéconomieAppliquée
(JMA), 25 mai2011.

75) Chia-ying Chan, Christian de Peretti, Zhuo Qiao and Wing-Keung Wong, 2011,
Empirical test of UK covered warrants market efficiency: stochastic dominance and
likelihood ratio test approach, European Financial Management Association 2011
meeting, June 22 - 25, 2011, Braga, Portugal.

76) Pui-Lam Leung, Hon-Yip Ng, Wing-Keung Wong, 2011, An Improved Estimation
to Make Markowitz's Portfolio Optimization Theory Practically Useful and Users
Friendly, the 18 Annual Meeting of the Multinational Finance Society, June 26-29,
2011, the LUISS Guido Carli University, Rome, Italy.

77) Zhidong Bai, Kok Fai Phoon, Keyan Wang, Wing-Keung Wong, 2011, Asset
Performance Evaluation with the Mean-Variance Ratio, the 19th Annual Conference
on Pacific Basin Finance, Economics, Accounting, and Management, July 8-9, 2011,
the Grand Hotel in Taipei, Taiwan.

78) Pui-Lam Leung, Hon-Yip Ng, Wing-Keung Wong, 2011, An Improved Estimation
to Make Markowitz's Portfolio Optimization Theory Practically Useful and Users
Friendly, Workshop on “High-dimensional statistics with random matrix theory,”
Department of Statistics and Actuarial Science, The University of Hong Kong,
October 19, 2011. Meng Wah Complex, Seminar room 524.

79) Hooi Hooi Lean, Jodo Paulo Vieito, Wing-Keung Wong, 2012, Euronext Stock
Exchange Merger and Market Efficiency, the World Finance Conference, 2012, Rio
de Janeiro.

80) Zhuo Qiao, Wing-Keung Wong and Joseph K W. Fung, Stochastic Dominance

Relationships between Stock and Index Futures: International Evidences, 2012 FMA
European Conference, June 6-8, 2012, Istanbul, Turkey.

220



81) Nous avons le plaisir de vous informer quevotre proposition aux 29¢mes JMA a Brest
(7 et 8 juin 2012) : “ Portfolios Resampling and International Diversification: A Non-
Parametric Stochastic Dominance Approach “a étéretenue par le comitéscientifique.

82) Udo Broll, Wing-Keung Wong, Mojia Wu, 2012, Banking firm and two-moment
decision making, the 19th Annual Conference of the Multinational Finance Society
June 24 - 27, 2012, Krakow, Poland.

83) Martin Egozcue, Wing-Keung Wong, 2012, Optimal Output for the Regret-Averse
Competitive Firm Under Price Uncertainty, the 12th SAET Conference, June 30 -
July 3, 2012, University of Queensland, Australia

84) Zhuo Qiao, Ephraim Clark and Wing-Keung Wong, 2012, Investors' Behavior
towards Risk: Evidence from the Taiwan Index Futures Market, the WEA
International's 87th Annual Conference, June 29-July 3, 2012. San Francisco, USA.

85) Zhuo Qiao, Ephraim Clark and Wing-Keung Wong, 2012, Investors' Behavior
towards Risk: Evidence from the Taiwan Index Futures Market, Hong Kong Baptist
University, Hong Kong, November 14, 2012.

86) Xu Guo, Wing-Keung Wong, Lixing Zhu, 2013, Two-Moment Decision Model for
Location-Scale Family with Background Asset, The 13th SAET Conference on
Current Trends in Economics MINES ParisTech, July 22-27, 2013.

87) Bai Zhidong, Li Hua, Wong Wing Keung, 2013, The Best Estimation for High-
Dimensional Markowitz Mean-Variance Optimization, The 2013 ASIAN
MEETING of the Econometric Society, Singapore on August 2-4, 2013.

88) Ephraim Clark, Siu Tung Ho, Zhuo Qiao, Wing-Keung Wong, 2014, Theories of
Risk-Testing Investor Behaviour on the Taiwan Stock and Stock Index Futures
Markets, the 21st Annual Conference of the Multinational Finance Society, to be
held at the Corinthia Hotel Prague, Czech Republic, between June 29 - July 2, 2014.

89) Van Hoang, H.H. Lean, W.K. Wong, 2014, Is Gold Good for Portfolio
Diversification? A Stochastic Dominance Analysis of the Paris Stock Exchange, the
21st Annual Conference of the Multinational Finance Society, to be held at the
Corinthia Hotel Prague, Czech Republic, between June 29 - July 2, 2014.

90) Van Hoang, Wing-Keung Wong, Zhen-Zhen Zhu, 2014, The Shanghai Gold
Exchange and the diversification of Chinese portfolios. A mean-variance and

stochastic dominance analysis, the 2014 Paris Financial Management Conference
(PFMC2014), 15-16 December 2014, in Paris, France.

91) Jodo Paulo Vieito, Wing-Keung Wong, Zhen-Zhen Zhu, 2014, Efficiency of The G8
Stock Markets before and after Global Financial Crisis in 2008, World Finance &

221



Banking Symposium, Singapore, December 12-13, 2014,

92) Guo, Xu & Wong, Wing-Keung & Zhu, Lixing, 2015, A New Pseudo-Bayesian
Model of Investors' Behavior in Financial Crises, Advances in the Interplay between
Statistics and Finance In Honour of Professor Kin Lam, 30th May, 2015, The
University of Hong Kong

93) Sheung-Chi Chow, Francis Lui, Ma. Rebecca Valenzuela, Wing-Keung Wong, 2015,
Tests for Richness and Poorness: A Stochastic Dominance Analysis of Income
Distributions in Hong Kong, the Sixth Meeting of the Society for the Study of
Economic Inequality (ECINEQ), the Université du Luxembourg, July 13 to July 15,
2015.

94) Wong, Wing-Keung, 2015, Technical Analysis and algorithmic trading, Seminar on
Fintech and Financial Trading plus Kick-off Ceremony on Algo Trading Contest,
Venue: AC3 14-221, City University of Hong Kong, October 9, 2015.

95) Van Hoang, Wing-Keung Wong, Zhen-Zhen Zhu, 2015, Is gold good for Chinese
portfolios? A mean-variance and stochastic dominance analysis of the Shanghai
Gold Exchange, the World Finance & Banking Symposium at Hanoi,Vietnam,
December 17-18, 2015.

96) Jens Henriksson, Jodo Paulo Vieito, Wing-Keung Wong, Wenjing Xie, 2015, The
Merger of Stock Exchanges and Co-movement: The case of NASDAQ and OMX,
the World Finance & Banking Symposium at Hanoi, Vietnam, December 17-18,
2015.

97) Chow, Sheung-Chi, Lui, Francis T., Valenzuela, Ma. Rebecca, Wong, Wing-Keung,
2016, Tests for Richness and Poorness: A Stochastic Dominance Analysis of Income
Distributions, WEA 2016 Conference, Western Economic Association International.

98) Valenzuela, Ma. Rebecca, Wong, Wing-Keung, Zhen-Zhen Zhu, 2016, The Impact
of Home-Ownership on Inequality in Australia: A Stochastic Dominance Analysis,
in the WEA 2016 Conference, Western Economic Association International.

99) Abdelbari El Khamlichi, Thi-Hong-Van Hoang, Wing-Keung Wong, Zhen-Zhen Zhu,
2016, Is gold different for Islamic and conventional stocks? A sectorial analysis, the
4™ International Symposium in Computational Economics and Finance, Paris, April,
14-16, 2016.

100) J. Tang, Z. Liao, V. Ramos, S. Sriboonchitta, W.K. Wong, “The time-varying
dependences of Chinese tourism demand for Hainan Island and three Asia
destinations,” The fifth Conference of the International Association for Tourism
Economics, Hong Kong, China, June 30-July 3, 2016.

101) Ma. Rebecca Valenzuela, Wing-Keung Wong, Zhen Zhen Zhu, 2016, The Impact

222



of Home-Ownership on Economic Inequality in Hong Kong: A Stochastic
Dominance Approach to Analysis, on “Sources of Income Inequality in Asia” in July
by the ADBI research group.

102) Sheung-Chi Chow, Tai-Yuen Hon, Wing-Keung Wong, Kai-Yin Woo, 2016,
Empirical Study on the Behaviours of Different Types of Hong Kong Small
Investors' in their Investment, the 11th Biennial Conference of Asian Consumer and
Family Economics Association (ACFEA) on July 7-10, 2016, held by Hong Kong
Shue Yan University.

103) Jens Henriksson, Jodo Paulo Vieito, Wing-Keung Wong, Wenjing Xie, 2016, The
Merger of Stock Exchanges and Co-movement: The case of NASDAQ and OMX,
the World Finance Conference at New York, July 29-31, 2016.

104) Raymond H. Chan, Ephraim Clark, Wing-Keung Wong, 2016, On the Third Order
Stochastic Dominance for Risk Averse and Risk-Seeking Investors with Analysis of
their Traditional and Internet Stocks, Stochastic Dominance Theory and
Applications workshop, 14-16 Sept, Faculty of Economics, University of Cambridge.

105) RongHua Xu, Wing-Keung Wong, Guanrong Chen, Shuo Huang, 2017,
Topological Characteristics of the Hong Kong Stock Market: A Test-based P-

threshold Approach to Understanding Network Complexity, Scientific Reports 7,
41379, doi:10.1038/srep41379

106) Raymond H. Chan, Sheung-Chi Chow, Wing-Keung Wong, 2016, Central Moments
and Stochastic Dominance, Stochastic Dominance Theory and Applications
workshop, 14-16 September, Faculty of Economics, University of Cambridge.

107) Sheung Chi Chow, Jodo Paulo Vieito, Wing-Keung Wong, 2016, Financial
Development and Economic Growth: Linear and Nonlinear Causal Relationship,
World Finance & Banking Symposium in Dubai, December "4-15, 2016.

108) Jens Henriksson, Jodo Paulo Vieito, Wing-Keung Wong, Wenjing Xie, 2017, Stock
Exchange Mergers and Risk Diversification? The Case of NASDAQ and OMX, to
the Asian Finance Association (AsianFA) 2017 Conference.

109) Jens Henriksson, Jodo Paulo Vieito, Wing-Keung Wong, Wenjing Xie, 2017, Stock
Exchange Mergers and Risk Diversification? The Case of NASDAQ and OMX, to
the 24th Annual Conference of the Multinational Finance Society, InterContinental
Hotel, Bucharest, Romania, June 25-28, 2017.

110) Wing-Keung Wong, 2017, New Theories in Financial Economics and Financial
Econometrics with Applications, Feng Chia University on February 24, 2017.

111) Wing-Keung Wong, 2017, Behavioral Financial Economics with Applications in
Management Sciences, International Conference of Management Sciences, held by

223



Igra University and University of Karachi on 20th & 21st May, 2017.

112)Wing-Keung Wong, 2017, Risk measure and stochastic dominance, Feng Chia
University on June 12, 2017

113)Thi Hong Van Hoang, Wing-Keung Wong, Bing Xiao, Zhen-Zhen Zhu, The
Seasonality of Gold Prices in China: Does the Risk-Aversion Level Matter?,

114)Sheung Chi Chow, Haim Levy, Richard Lu, Wing-Keung Wong*, 2018, Could
Omega Ratio perform better than Sharpe Ratio?, 2018 INFORMS International
Conference in Taipei, Taiwan, June 17-20, 2018.

115)Martin Egozcue, Xu Guo, and Wing-Keung Wong*, 2018, Optimal Production
Decision with Disappointment Aversion under Uncertainty, 93rd WEAI Annual
Conference, June 26-30, 2018, Sheraton Vancouver Wall Centre, British Columbia,
Canada

116)Raymond H. Chan, Sheung-Chi Chow, Xu Guo, Wing-Keung Wong*, Central
Moments, 2018, Stochastic Dominance, Moment Rule, and Diversification with
Application, the International Conference on Scientific Computing, in honor of
Professor Raymond Chan’s 60th birthday, to be held on December 5-8, 2018 in the
Chinese University of Hong Kong, Hong Kong.

117)Sheung Chi Chow, Haim Levy, Richard Lu, Wing-Keung Wong*, 2018, Could
Omega Ratio perform better than Sharpe Ratio?, 2018 World Finance & Banking
Symposium, December 13th-14th, 2018, Asia University, Taiwan

118)Mei-Hua Liao*, Kai-Jyun Syu, Wing-Keung Wong, 2018, The Relevance of
Ownership Structure for Long-lived Companies in Taiwan, World Finance &
Banking Symposium, December 13th-14th, 2018, Asia University, Taiwan

119)Wing-Keung Wong*, Zhuo Qiao, 2019, Why investors buy insurance and try their
luck with lotteries as well?, 94" WEAI Annual Conference, San Francisco,
California, the USA, June 28th-July 2nd, 2019.

120)Zhihui Lv, Amanda Chu, Thomas C. Chiang, Wing-Keung Wong* , 2019, Are the
Combinations of Healthcare sector and T-Bill one of the best choices for investment?,
94" WEAI Annual Conference, San Francisco, California, the USA, June 28th-July
2nd, 2019.

121)Nikolai Sheung-Chi Chow, Ma. Rebecca Valenzuela, Wing-Keung Wong*, 2019,
New Tests for Richness and Poorness: A Stochastic Dominance Analysis of Income
Distributions in Hong Kong, 94™ WEAI Annual Conference, San Francisco,
California, the USA, June 28th-July 2nd, 2019.

122)Zhihui Lv, Amanda Chu, Thomas C. Chiang, Wing Keung Wong*, 2019, Are the

224



Combinations of Health Care sector and T-Bill one of the best choices for
investment?, at the International Conference: Theoretical and Applied Econometrics
Analysis held on 18 July, 2019 in Hong Kong Shue Yan University.

123)Manh Huu Nguyen, Giang Thi HuongVuong,Yang Che Wu, Mei Chih Wang,Wing
Keung Wong, 2020. Testing the pecking order theory and the market timing theory
- evidences from Chinese listed firms by quantile regression for panel data.
International Conference of Taiwan Finance Association.

124)Wing-Keung Wong, Chenghu Ma, Zhuo Qiao, Udo Broll, 2020. New stochastic
dominance theory for investors with risk-averse and risk-seeking utilities with
applications including solutions for the Friedman-Savage paradox and the
diversification puzzle. Finance India conference, 27"-29th Sept.

125)Amanda M.Y. Chu, Zhihui Lv, Niklas Wagner, Wing-Keung Wong, 2021, Linear
and Nonlinear Growth Determinants: The Case of Mongolia and its Connection to
China, the International Conference - SIRPA FORUM-2021, Mongolia

126)Kim Hung PHO, Sel LY, Richard LU, Thi Hong Van HOANG,* Wing-Keung
WONG, 2021. Is Bitcoin a better portfolio diversifier than gold? A copula and
sectoral analysis for China. International Research Dissemination Forum 2022,
Universitas Muhammadiyah Yogyakarta, February 8, 2022.

127)Zhihui Lv, James Cheong, David Chui, Wing-Keung Wong, 2022. New Trading
Strategy in Investment: A study of the hedge funds from emerging and developed
markets. 2022 International Conference on Technology and Innovation in Business,
July 6-8, 2022, held in The Hang Seng University of Hong Kong

https://globalexpo-net.com/event/international-conference-on-technology-and-
innovation-in-business-a-sustainable-perspective/

128)Wing-Keung Wong, Udo Broll, Zhuo Qiao, Chenghu Ma, 2022. New stochastic
dominance theory for investors with risk-averse and risk-seeking utilities with
applications, the International Conference on Management, Business and
Accounting (IC-MBA) 2022 on August 26, 2022, held by Universitas Negeri Jakarta.

129)Wing-Keung Wong, David Yeung, Richard Lu, The mean-variance rule for
investors with reverse S-shaped utility, the [IF-IRCAS 2022-23 Conference Program
on January 6-8th, 2023

130)Wing-Keung Wong, 2023. How to write a paper to get a good publication in
Economics and Business? the Online Conference INTERNATIONAL PUBLICATION
IN ECONOMICS AND BUSINESS” held on 28th April 2023 by the Faculty of Finance
and Banking, Van Lang University, Ho Chi Minh City, Vietnam.

131)Wing-Keung Wong, 2023. How to get papers published in reputable journals?.

225



Universitas Muhammadiyah Yogyakarta International Conference, August 9, 2023

132)Wing-Keung Wong, 2024. How to get papers published in reputable journals?,
National Chung Hsing University, March 22, 2024

133)Wing-Keung Wong, 2024. HOW TO SUCCESSFULLY PUBLISH RESEARCH
ARTICLES IN HIGH-RANKING INTERNATIONAL JOURNALS. the University of
Economics and Law International Conference on 25th April 2024.

134) Wing-Keung Wong, 2024. New trading strategy in investment and a new anomaly: A
study of the hedge funds from emerging and developed market. the University of Economics
and Law International Conference on 25th April 2024.

135)Wing-Keung ~ Wong,  2024.  Behavioral Finance with

Applications. International Conference at the National University of Mongolia, May
2024

136)Wing-Keung ~ Wong,  2024.  Behavioral Finance with
Applications. National Cheng Kung University, June 14, 2024.

137)LV, Z., HE, X., & Wong, W. K. Asymmetry and State Dependence of Green Financial Market
Risk Spillovers: Evidence from TVP-VAR and Interpretable Machine Learning. Available at SSRN
6450856.

Selected papers/books cite our papers/books

1) Abbasi, B., Guillen, M. 2013. Bootstrap control charts in monitoring value at risk in
insurance, Expert Systems with Applications 40(15), 6125-6135.

2) Abdullah, M., Abakah, E. J. A., Ullah, G. W., Tiwari, A. K., & Khan, I. (2023). Tail risk
contagion across electricity markets in crisis periods. Energy Economics, 127, 107100.

3) Abhyankar, A., Ho, K. Y., & Zhao, H. (2008). Value versus growth: stochastic
dominance criteria. Quantitative finance, 8(7), 693-704.

4) Abhyankar, A., Chen, H. C., & Ho, K. Y. (2006). The long-run performance of initial
public offerings: stochastic dominance criteria. The Quarterly Review of Economics
and Finance, 46(4), 620-637.

5) Abhyankar, A., Ho, K. Y., & Zhao, H. (2009). International value versus growth:

226



evidence from stochastic dominance analysis. International Journal of Finance &
Economics, 14(3), 222-232.

6) Abid, F., Bahloul, S., Mroua, M. 2016. Financial development and economic growth
in MENA countries. Journal of Policy Modeling 38(6), 1099-1117.

7) Abinzano, 1., Muga, L., & Santamaria, R. (2010). The role of over-reaction and the
disposition effect in explaining momentum in Latin American emerging markets.
Investigacién econdmica, 69(273), 151-186.

8) Ahmad, N., Ting, I. W. K., Tebourbi, I., & Kweh, Q. L. (2022). Non-linearity between family
control and firm financial sustainability: moderating effects of CEO tenure and
education. Eurasian Business Review, 1-23.

9) Aiken, A.L., Clifford, C.P, Ellis, J. 2015. The value of funds of hedge funds:
Evidence from their holdings. Management Science 61(10), 2281-2547

10) Akbar, M., Akbar, A., Qureshi, M. A., & Poulova, P. (2021). Sentiments—Risk Relationship
across the Corporate Life Cycle: Evidence from an Emerging Market. Economies, 9(3), 111.

11) Al-Adwan, A. S. (2019). Revealing the influential factors driving social commerce
adoption. Interdisciplinary Journal of Information, Knowledge, and Management, 14, 295-
324,

12) Al-Khazali, O., & Mirzaei, A. (2017). Stock market anomalies, market efficiency and the
adaptive market hypothesis: Evidence from Islamic stock indices. Journal of International
Financial Markets, Institutions and Money, 51, 190-208.

13) Al-Omoush, K. S., de Lucas, A., & del Val, M. T. (2023). The role of e-supply chain
collaboration in collaborative innovation and value-co creation. Journal of Business
Research, 158, 113647.

14) Al-Omoush, K. S., Palacios-Marqués, D., & Ulrich, K. (2022). The impact of intellectual capital
on supply chain agility and collaborative knowledge creation in responding to unprecedented
pandemic crises. Technological Forecasting and Social Change, 178, 121603.

15) Al-Omoush, K. S., Ribeiro-Navarrete, S., Lassala, C., & Skare, M. (2022). Networking and

knowledge creation: Social capital and collaborative innovation in responding to the COVID-
19 crisis. Journal of Innovation & Knowledge, 100181.

16) Alrwashdeh, M., Emeagwali, O., & Aljuhmani, H. (2019). The effect of electronic word of
mouth communication on purchase intention and brand image: An applicant smartphone
brands in North Cyprus. Management Science Letters, 9(4), 505-518.

17) Alkhataybeh, A., AISmadi, S. A., Al-Tarawneh, A., Khataybeh, M. A., & Shakhatreh, M. Z.

227



(2023). Ownership structure and corporate cash holdings in Jordan: the role of government
ownership. Journal of Applied Economics, 26(1), 2279444.

18) Alkhazali, O. M., & Zoubi, T. A. (2020). Gold and portfolio diversification: A stochastic
dominance analysis of the Dow Jones Islamic indices. Pacific-Basin Finance Journal, 60,
101264.

19) Altantsetseg, P., Dadvari, A., Munkhdelger, T., Lkhagvasuren, G. O., & Moslehpour, M.
(2020). Sustainable development of entrepreneurial orientation through social
drivers. Sustainability, 12(21), 8816.

20) Altieri, A., Piantanida, P., Vega, L. R., & Galarza, C. G. (2015). On fundamental trade-offs of
device-to-device communications in large wireless networks. IEEE Transactions on Wireless
Communications, 14(9), 4958-4971.

21) Aloui, C., Shahzad, S.J.H., Hkiri, B., Hela, B.H., Khan, M.A. 2021. On the investors'
sentiments and the Islamic stock-bond interplay across investments' horizons,
Pacific-Basin Finance Journal 65.

22) Amara, T., & Najar, T. (2021). The effect of liquidity risk on bank performance: A comparative
study of Islamic and conventional banks in the middle east and north Africa
region. Accounting, 7(5), 1211-1220.

23) AA Andargie, KS Rao, 2013. Estimation of a linear model with two-parameter
symmetric platykurtic distributed errors. Journal of Uncertainty Analysis and
Applications

24) Ao, M., Yingying, L., & Zheng, X. (2019). Approaching mean-variance efficiency
for large portfolios. The Review of Financial Studies, 32(7), 2890-2919.

25) Araya Castillo, L. (2016). Impact of international diversification on the performance of Spanish
multinationals: the moderating role of the firm's sector and the firm's geographical
focus (Doctoral dissertation, Universitat Ramon Llull).

26) Areiza-Padilla, J. A., Galindo-Becerra, T., & Del Rio, M. C. (2021). Social Networks and E-
Loyalty: A New Means of Sports Training during COVID-19 Quarantines. Journal of
Theoretical and Applied Electronic Commerce Research, 16(7), 2808-2823.

27) Arif, U., & Sohail, M. T. (2020). Asset Pricing With Higher Co-Moments and CVaR:
Evidence from Pakistan Stock Exchange. International Journal of Economics and
Financial Issues, 10(5), 243.

28) D Aronson, 2011. Evidence-based technical analysis: applying the scientific method
and statistical inference to trading signals

228



29) ARSLAN, G., & YAVUZASLAN, K. (2019). Bankacilik Sektoriinde Inovasyonun Yeri Ve
Onemi: Turkiye Ornegi. Business & Management Studies: An International Journal, 7(2), 946-
968.

30) Arun, J. A., Khadlikar, S. M., & Qureshi, D. R. (2021). PRE AND POST TRAVEL ELEMENT
SERVICE MODEL FOR BOOSTING CUSTOMER SATISFACTION IN AIRLINE
SERVICES. PalArch's Journal of Archaeology of Egypt/Egyptology, 18(08), 4336-4340.

31) Ashrafi, H., & Thiele, A. C. (2021). A study of robust portfolio optimization with European
options using polyhedral uncertainty sets. Operations Research Perspectives, 8, 100178.

32) Asai, M., Gupta, R., & McAleer, M. (2020). Forecasting volatility and co-volatility of crude oil
and gold futures: Effects of leverage, jumps, spillovers, and geopolitical risks. International
Journal of Forecasting, 36(3), 933-948.

33) Asih, D., M. Setini, M. Soelton, N. Muna, I. Putra, D. Darma, and J. Judiarni. "Predicting green
product consumption using theory of planned behavior and reasoned action." Management
Science Letters 10, no. 14 (2020): 3367-3374.

34) A.V. Asimit, R. Vernic, R. Zitikis, 2016. Background Risk Models and Stepwise
Portfolio Construction. Methodology and Computing in Applied Probability 18(3),
805-827.

35) Assaf, A., Charif, H., & Mokni, K. (2021). Dynamic connectedness between uncertainty and
energy markets: Do investor sentiments matter?. Resources Policy, 72, 102112.

36) Atsalakis, G.S., Valavanis, K.P. 2009, Surveying stock market forecasting
techniques—Part II: Soft computing methods, Expert Systems with Applications 36(3),
5932-5941.

37) Auer, B. R. (2021). Have trend-following signals in commodity futures markets
become less reliable in recent years?. Financial Markets and Portfolio Management,
35(4), 533-553.

38) Auboin, M., Ruta, M. 2013. The relationship between exchange rates and
international trade: a literature review. World Trade Review 12(3), 577-605.

39) Auer, B. R. (2021). Have trend-following signals in commodity futures markets
become less reliable in recent years?. Financial Markets and Portfolio Management,
1-21.

40) Avinadav, T. Chernonog, T., Perlman, Y. 2014. Analysis of protection and pricing
strategies for digital products under uncertain demand. International Journal of
Production Economics 158, 54-64.

229



41) Guillermo Badia, Vicente Pina, Lourdes Torres, 2019. Financial Performance of
Government Bond Portfolios Based on Environmental, Social and Governance
Criteria, Sustainability, 11(9), 1-13.

42) Badri, A., & Abdolbaghi, A. (2015). Behavioral Preferences of Investors in Reaction to the
Fundamental Variables Based on Sochastic Dominance. Journal of Asset Management and
Financing, 3(1), 23-40.

43) Bae, T., Iscoe, I. 2012. Large-sample confidence intervals for risk measures of
location—scale families. Journal of Statistical Planning and Inference 142(7), 2032-
2046.

44) Bai, Z., Hu, J., & Zhou, W. (2012). Convergence rates to the Marchenko—Pastur type
distribution. Stochastic Processes and their Applications, 122(1), 68-92.

45) Bai, Z., Silverstein, J.W. 2010. Spectral analysis of large dimensional random
matrices. Springer.

46) Baier-Fuentes, H., Andrade-Valbuena, N. A., Gonzalez-Serrano, M. H., & Gaviria-Marin, M.
(2023). Bricolage as an effective tool for the survival of owner-managed SMEs during
crises. Journal of Business Research, 157, 113608.

47) BR Baliga, TJ Santalainen, 2006. Transformation of state-owned enterprises in
Estonia and India: an examination of the relative influences of cultural variations.
Journal of International Management 12(2), 140-157.

48) Baltazar, J., Reis, J., & Amorim, M. (2020). Sustainable economies: Using a macro-economic
model to predict how the default rate is affected under economic stress
scenarios. Sustainable Futures, 2, 100011.

49) Bakry, W., Rashid, A., Al-Mohamad, S., & El-Kanj, N. (2021). Bitcoin and Portfolio
Diversification: A Portfolio Optimization Approach. Journal of Risk and Financial
Management, 14(7), 282.

50) Barter, P.A. 2005, A vehicle quota integrated with road usage pricing: A
mechanism to complete the phase-out of high fixed vehicle taxes in Singapore,
Transport Policy 12(6), 525-536.

51) E Barucci, C Fontana, 2003. Financial markets theory. Springer

52) Bassotto, L. C., Lopes, M. A., Brito, M. J. D., & Benedicto, G. C. D. (2021). Eficiéncia
produtiva e riscos para propriedades leiteiras: uma revisao integrativa. Revista de Economia
e Sociologia Rural, 60.

53) Bastari, A., Eliyana, A., Syabarrudin, A., Arief, Z., & Emur, A. P. (2020). Digitalization in
banking sector: the role of intrinsic motivation. Heliyon, 6(12), e05801.

230



54) Basu, S. 2011. Comparing simulation models for market risk stress testing. European
Journal of Operational Research 213(1), 329-339.

55) Bayazidi, F., Abdolbaghi Ataabadi, A., & Fattahi, M. (2019). Fundamentals Rating Based on
the Additive Ratio Assessment (ARAS) and Stochastic Utility of Investors: Evidences from
Tehran Stock Exchange. Journal of Industrial Management Perspective, 9(2, Summer 2019),
33-55.

56) Bayraktar, E., & Bilge, A. H. (2012). Determination the parameters of Markowitz portfolio
optimization model. arXiv preprint arXiv:1210.5859.

57) Bazen, S., Moyes, P. (2012). Elitism and stochastic dominance. Social Choice and
Welfare, 39(1), 207-251.

58) F Belzunce, CM Riquelme, J Mulero, 2015. An introduction to stochastic orders.

59) Bernard, C., & Vanduffel, S. (2014). Mean—variance optimal portfolios in the presence of a
benchmark with applications to fraud detection. European Journal of operational
research, 234(2), 469-480.

60) Best, R. W., Hodges, C. W., & Yoder, J. A. (2006). Expected earnings growth and
portfolio performance. Review of Quantitative Finance and Accounting, 26(4), 431-
437.

61) RS Bhagat, AS McDevitt, I McDevitt, 2010. On improving the robustness of Asian
management theories: Theoretical anchors in the era of globalization. Asia Pacific
Journal of Management 27, 179-192.

62) Bianchi, D., & Guidolin, M. (2014). Can long-run dynamic optimal strategies outperform fixed-
mix portfolios? Evidence from multiple data sets. European Journal of Operational
Research, 236(1), 160-176.

63) Bickel, P., Diggle, P., Fienberg, S., Gather, U., Olkin, 1., & Zeger, S. (2009). Springer
series in statistics. New York: Springer.

64) Bird, R., Geo, X., & Yeung, D. (2020). Where Goes Momentum?. Market
Momentum: Theory and Practice, 243-272.

65) E. Bissoondoyal-Bheenick, R., Brooks, W. Chi, H. Xuan, 2018, Volatility Spillover
between the US, Chinese and Australian Stock Markets, Australian Journal of
Management

66) Blomvall, J., & Hagenbjork, J. (2022). Reducing transaction costs for interest rate
risk hedging with stochastic programming. European Journal of Operational

Research.

67) Blyth, S., Szigety, M. C., & Xia, J. (2016). Flexible indeterminate factor-based asset
allocation. The Journal of Portfolio Management, 42(5), 79-93.

231



68) Boamah, N. A. (2015). Robustness of the Carhart four-factor and the Fama-French
three-factor models on the South African stock market. Review of Accounting and
Finance.

69) G Bonaccolto, M Caporin, R Gupta, 2018. The dynamic impact of uncertainty in
causing and forecasting the distribution of oil returns and risk. Physica A: Statistical
Mechanics and its Applications 507, 446-469.

70) Bondon, P. 2009. Estimation of autoregressive models with epsilon-skew-normal
innovations. Journal of Multivariate Analysis 100(8), 1761-1776.

71) Bouazizi, T., Guesmi, K., Galariotis, E., & Vigne, S. A. (2024). Crude oil prices in times of
crisis: The role of Covid-19 and historical events. International Review of Financial
Analysis, 91, 102955.

72) Bouri, E., Gupta, R., & Wang, S. (2022). Nonlinear contagion between stock and real estate
markets: International evidence from a local Gaussian correlation approach. International
Journal of Finance & Economics, 27(2), 2089-2109.

73) T. J. BRAILSFORD, J. H. W. PENM, R. D. Terrell, 2006, An analysis of Asian
market integration pre- and post-crisis, International Journal of Theoretical and
Applied Finance 9(4):483-501.

74) Bratis, T., Laopodis, N. T., & Kouretas, G. P. (2020). Dynamics among global asset
portfolios. The European Journal of Finance, 26(18), 1876-1899.

75) Broll, U., Clark, E., Lukas, E. 2010. Hedging mean-reverting commodities. IMA
Journal of Management Mathematics 21(1), 19 — 26.

76) Broll, U., Guo, X., & Welzel, P. (2017). Risk sharing markets and hedging a loan portfolio: a
note. Economics and Business Review, 3(4), 47-54.

77) Broll, U., & Mukherjee, S. (2017). International trade and firms' attitude towards
risk. Economic Modelling, 64, 69-73.

78) Broll, U., Roldan-Ponce, A., Wahl, J.E. 2010. Spatial allocation of capital: the role
of risk preferences. Spatial Economic Analysis 5(4), 389-398.

79) Broll, U., Roldan-Ponce, A., Wahl, J.E. (2013). Regional investment under uncertain
costs of location. Annals of Regional Science 51, 645—-657.

80) Bu, X., Dang, W. V., Wang, J., & Liu, Q. (2020). Environmental orientation, green supply
chain management, and firm performance: Empirical evidence from chinese small and
medium-sized enterprises. International Journal of Environmental Research and Public
Health, 17(4), 1199.

232



81) Cai, Y., & Wu, Y. (2021). Time-varying interactions between geopolitical risks and renewable
energy consumption. International Review of Economics & Finance, 74, 116-137.

82) Canepa, A., Gonzalez, M. D. L. O., & Skinner, F. S. (2020). Hedge fund strategies:
A non-parametric analysis. International review of financial analysis, 67, 101436.

83) Cao, P., & He, X. (2023). IPO underperformance and turnover: A gambling preference
perspective. Applied Economics Letters, 1-8.

84) Cao, W., Wang, C., & Cao, L. (2012, June). Trading strategy based portfolio selection for
actionable trading agents. In International Workshop on Agents and Data Mining
Interaction (pp. 191-202). Springer, Berlin, Heidelberg.

85) Caporin, M., Gupta, R., & Ravazzolo, F. (2021). Contagion between real estate and financial
markets: A Bayesian quantile-on-quantile approach. The North American Journal of
Economics and Finance, 55, 101347 .

86) Cardoso, R. T., Barroso, B. C., de Oliveira, M. D. S., & Paiva, F. D. (2019). Analysis
of risk measures in multiobjective optimization portfolios with cardinality constraint.
Brazilian Review of Finance, 17(3), 26-46.

87) R. Castellano, R. Cerqueti, 2013. Roots and effects of financial misperception in a
stochastic dominance framework. Quality & Quantity volume 47, 3371-3389.

88) Castellano, R., & Cerqueti, R. (2014). Mean—Variance portfolio selection in presence of
infrequently traded stocks. European Journal of Operational Research, 234(2), 442-449.

89) Catana, L. I., & Raducan, A. (2020). Stochastic order for a multivariate uniform distributions
family. Mathematics, 8(9), 1410.

90) Chai, J., Weng, Z., & Liu, W. (2021). Behavioral Decision Making in Normative and
Descriptive Views: A Critical Review of Literature. Journal of Risk and Financial
Management, 14(10), 490.

91) Chakraborty, D., & Biswas, W. (2021). Enlivening workplace climate through strategic human
resource management initiatives: Unleashing its efficacy. Business Perspectives and
Research, 9(3), 427-445.

92) Chang, C.L., Jimenez-Martin, J.A., Maasoumi, E., McAleer, M., Pérez-Amaral, T.
2019. Choosing expected shortfall over VaR in Basel III using stochastic dominance,
International Review of Economics & Finance 60, 95-113.

93) Chang, C. S. (2010). Approach to the Unit Maintenance Scheduling Decision Using Risk
Assessment and Evolution Programming Techniques. [IEICE TRANSACTIONS on
Information and Systems, 93(7), 1900-1908.

94) Chang, J. R., Liu, W. H., & Hung, M. W. (2019). Revisiting generalized almost stochastic
dominance. Annals of Operations Research, 281(1), 175-192.

233



95) Chang, Y., & Lean, H. H. (2011). Stochastic dominance approach of analysis for
stock market valuation of financial consolidation in Taiwan. African Journal of
Business Management, 5(32), 12624-12631.

96) WC Chang, K Wong, 2008. Socially oriented achievement goals of Chinese
university students in Singapore: Structure and relationships with achievement

motives, goals and affective outcomes. International Journal of Psychology 43(5),
880-885.

97) Chaudhry, S. M., Ahmed, R., Huynh, T. L. D., & Benjasak, C. (2022). Tail risk and systemic
risk of finance and technology (FinTech) firms. Technological Forecasting and Social
Change, 174, 121191.

98) Chen, B., & Gan, Q. (2021). Measuring gambling activity in options market. Review
of Behavioral Finance.

99) Chen, B., Huang, J., Liu, D., & Xia, X. (2024). Time-frequency return connectedness between
Chinese coal futures and international stock indices. International Review of Economics &
Finance, 89, 316-333.

100) Chen, B., & Stafford, F. P. (2016). Stock market participation: Family responses to
housing consumption commitments. Journal of Money, Credit and Banking, 48(4), 635-659.

101) Chen, C. C., & Chen, A. P. (2013). Constructing a Test Method to Evaluate
CollaborativeCloud Finance Information System. International Journal of Innovation,
Management and Technology, 4(1), 141.

102) Chen, C. H,, Lin, S. Y., Chang, H. C., & Lo, C. C. (2012). On the design and
development of a novel real-time transaction price estimation system. In Advanced Materials
Research (Vol. 393, pp. 213-216). Trans Tech Publications Ltd.

103) Chen, C.H.,Su, C.Y,, &Lo, C. C. (2013). Intelligent Stock Price Prediction System
Based on Cloud Computing: Design and Implementation. Advanced Science, Engineering
and Medicine, 5(9), 962-964.

104) Chen, H., Li, X. Y., Lu, X. R., Sheng, N., Zhou, W., Geng, H. P., & Yu, S. (2021). A multi-
objective optimization approach for the selection of overseas oil projects. Computers &
Industrial Engineering, 151, 106977.

105) Chen, L., & Aklikokou, A. K. (2020). Determinants of E-government adoption: testing the
mediating effects of perceived usefulness and perceived ease of use. International Journal of
Public Administration, 43(10), 850-865.

106) Chen, L., Davydov, Y., Gribkova, N., Zitikis, R. 2018. Estimating the index
of increase via balancing deterministic and random data. Mathematical Methods of
Statistics 27, 83—102.

234



107) Chen, P., & Yang, H. (2011). Markowitz's mean-variance asset—liability
management with regime switching: A multi-period model. Applied Mathematical
Finance, 18(1), 29-50.

108) Chen, Z. S., Zhou, J., Zhu, C. Y., Wang, Z. J., Xiong, S. H., Rodriguez, R. M., ... &
Skibniewski, M. J. (2023). Prioritizing real estate enterprises based on credit risk assessment:
an integrated multi-criteria group decision support framework. Financial Innovation, 9(1), 120.

109) Cheng, M. Y., Wang, S., Xia, L., & Zhang, X. (2022). Testing specification of distribution in
stochastic frontier analysis. Journal of Econometrics.

110) SF Cheung, FM Cheung, R Howard, YH Lim, 2006. Personality across the
ethnic divide in Singapore: Are “Chinese Traits” uniquely Chinese? Personality and
Individual Differences 41(3), 467-477.

111) Chkili, W., Rejeb, A. B., & Arfaoui, M. (2021). Does bitcoin provide hedge to Islamic stock
markets for pre-and during COVID-19 outbreak? A comparative analysis with gold. Resources
Policy, 74, 102407.

112)  Choi, D., Chung, C. Y., & Young, J. (2019). Sustainable online shopping logistics for
customer satisfaction and repeat purchasing behavior: Evidence from
China. Sustainability, 11(20), 5626.

113) Chou, P. L., Kang, C. W., & Mao, Y. C. (2012). Investing in America’s High-Tech
Industry: Contrarian versus Momentum. Journal of Information and Optimization
Sciences, 33(2-3), 211-231.

114) Chou, P. L., & Lin, J. J. (2010). Stochastic dominance and the momentum effect of
the China’s A-share market. Journal of Statistics and Management Systems, 13(1),
179-197.

115) T Choudhry, SS Hassan, S Shabi, 2015. Relationship between gold and stock
markets during the global financial crisis: Evidence from nonlinear causality tests.
International Review of Financial Analysis 41, 247-256.

116) T Choudhry, FI Papadimitriou, S Shabi, 2016. Stock market volatility and
business cycle: Evidence from linear and nonlinear causality tests. Journal of Banking
& Finance 66, 89-101.

117) Chow, S. C., Hui, Y., Vieito, J. P., & Zhu, Z. (2016). Market liberalizations
and efficiency in Latin America. Studies in Economics and Finance.

118) Chowdhury, E. K. (2017). Functioning of Fama-French three-factor model in

emerging stock markets: an empirical study on chittagong stock exchange,
Bangladesh. Journal of Financial Risk Management, 6(04), 352

235



119) IY Chuang, JR Lu, K Tswei, 2007. Interdependence of international equity
variances: evidence from East Asian markets. Emerging Markets Review 8(4), 311-
327.

120) Chuen, D. L. K., & Phoon, K. F. (2014). Singapore’s Financial Market: Challenges
and Future Prospects. Handbook of Asian Finance: Financial Markets and Sovereign Wealth
Funds, 1, 171.

121) Chui, D., Cheng, W. W., Chow, S. C., & Ya, L. I. (2020). Eastern Halloween
effect: A stochastic dominance approach. Journal of International Financial Markets,
Institutions and Money, 68, 101241.

122) Chung, C.P., Liao, T.H., Lee, H.C. 2021. Volatility spillovers of A- and B-
shares for the Chinese stock market and its impact on the Chinese index returns,
Pacific-Basin Finance Journal 65

123) Cillo, A., Delquié, P. 2014. Mean-risk analysis with enhanced behavioral
content, European Journal of Operational Research 239(3), 764-775.

124) Clark, E., Jokung, O., Kassimatis, K. 2011. Making inefficient market indices
efficient. European Journal of Operational Research 209(1), 83-93.

125) Clark, E., & Kassimatis, K. (2014). Exploiting stochastic dominance to generate
abnormal stock returns. Journal of Financial Markets, 20, 20-38.

126) Clark, T., Evans, A., Sammut, P., & Willans, J. (2015). Middlesex University
Research Repository. Journal of Financial Stability, 20, 1-13.

127) Claveria, O., Monte, E., Torra, S. 2019. Empirical modelling of survey-based
expectations for the design of economic indicators in five European regions, Empirica,
46(2), 205-227.

128) Coe, T. S., & Laosethakul, K. (2021). Applying Technical Trading Rules to
Beat Long-Term Investing: Evidence from Asian Markets. Asia-Pacific Financial
Markets, 1-25.

129) Jonathan Cook, 2017. Estimating the portion of technical analysts in a market,
Applied Economics, 49(41), 4127-4137.

130) Corredor, P., Muga, L., & Santamaria, R. (2006). The profitability of
momentum strategies using stock futures contracts in small markets. Applied
Financial Economics Letters, 2(3), 173-177.

236



131) Cotfas, L. A, Delcea, C., & Nica, I. (2020). Analysing customers’ opinions towards product
characteristics using social media. In Eurasian Business Perspectives (pp. 129-138).
Springer, Cham.

132) Cotfas, L. A, Delcea, C., & Nica, I. (2020). Uncovering Social Media Users’ Emotions
Towards Companies Using Semantic Web Technologies. In Eurasian Business
Perspectives (pp. 119-128). Springer, Cham.

133) Courtois, Olivier Le et al. 2023. Semivariance below the maximum:
Assessing the performance of economic and financial prospects. Journal of Economic
Behavior & Organization

134) Cox, Jr. L.A. 2008. Why risk is not variance: An expository note. Risk
Analysis 28(4), 925-928.

135) Cox, Jr. L.A. 2009. Risk analysis of complex and uncertain systems. Springer

136) Cox Jr, L.A., Huber, W.A. 2010. Why Risk is Not Variance. Wiley
Encyclopedia of Operations Research and Management Science. Wiley.

137) Cox, L. A., & Bier, V. (2017). Probabilistic risk analysis. In Risk in Extreme
Environments (pp. 9-32). Routledge.

138) Cox Jr, L. A., & Huber, W. A. (2010). Why Risk is Not Variance. Wiley Encyclopedia
of Operations Research and Management Science.

139) Crainich, D., Eeckhoudt, L., Trannoy, A. (2013). Even (mixed) risk lovers
are prudent. American Economic Review, 103(4), 1529-1535.

140) Czupryna, M., Jakubczyk, M., & Oleksy, P. (2019). On Pricing Unconventional Prepaid
Forward Contracts: Evidence from en primeur Fine Wine. Journal of Wine Economics, 14(4),
400-408.

141) Z Dai, F Wen, 2018. Some improved sparse and stable portfolio optimization
problems. Finance Research Letters 27, 46-52.

142) Das, S., Demirer, R., Gupta, R., & Mangisa, S. (2019). The effect of global crises on stock
market correlations: Evidence from scalar regressions via functional data analysis. Structural
Change and Economic Dynamics, 50, 132-147.

143) Davallou, M., & Meskinimood, S. (2019). Performance examination of trading strategy

based on Stochastic Dominance. Financial Knowledge of Securities Analysis, 12(41), 171-
193.

237



144)  De Giorgi, E. G., & Mahmoud, O. (2016). An Axiomatization of Naive Diversification. arXiv
preprint arXiv:1611.01285.

145) De Giorgi, E. G., & Mahmoud, O. (2016). Naive diversification preferences and their
representation. arXiv preprint arXiv:1611.01285.

146) Demirer, R., Gupta, R., Ji, Q., & Tiwari, A. K. (2019). Geopolitical risks and the
predictability of regional oil returns and volatility. OPEC Energy Review, 43(3), 342-361.

147) Denuit, M. M., Huang, R. J., & Tzeng, L. Y. (2015). Aimost expectation and excess
dependence notions. Theory and Decision, 79(3), 375-401.

148) 0. Depren, M.T. Kartal, S.K. Depren, 2021. Recent innovation in benchmark
rates (BMR): evidence from influential factors on Turkish Lira Overnight Reference
Interest Rate with machine learning algorithms, Financial Innovation 7(1), 1-20.

149) Dewi, C. S., Kurniasari, F., Dewi, H., Endarto, E., & Nizar, N. (2021). Return Spillover
Between The US, Japanese, And Indonesian Stock Market During Covid-19. Business
Excellence and Management, 11(5), 196-207.

150) Dias, J. C., & Nunes, J. P. V. (2018). Universal recurrence algorithm for computing Nuttall,
generalized Marcum and incomplete Toronto functions and moments of a noncentral x2
random variable. European Journal of Operational Research, 265(2), 559-570.

151) MF Dicle, A Beyhan, LJ Yao, 2010. Market efficiency and international
diversification: Evidence from India. International Review of Economics & Finance
19(2), 313-339.

152) C Diks, M Wolski, 2016. Nonlinear granger causality: Guidelines for
multivariate analysis. Journal of Applied Econometrics 31(7), 1333-1351.

153) Ding, L., Zhao, Z., & Han, M. (2021). Probability density forecasts for steam coal prices in
China: The role of high-frequency factors. Energy, 220, 119758.

154) Ding, Y., Li, Y., & Zheng, X. (2021). High dimensional minimum variance
portfolio estimation under statistical factor models. Journal of Econometrics, 222(1),
502-515.

155) Ding, Z., & Zhang, X. (2021). The impact of geopolitical risk on systemic risk spillover in
commodity market: An EMD-based network topology approach. Complexity, 2021.

156) Dluho$, M. (2018). Performance of active and passive management of Slovak's
pension funds in return-risk space. International Journal of Trade and Global Markets, 11(4),
306-322.

157) Dong, Z., & Zhang, C. (1983). Search for Articles. Molecules, 2019(24), 10.

158) Dunham, L. M. (2011). Momentum: the technical analysis anomaly. The
Handbook of Equity Market Anomalies: Translating Market Inefficiencies Into

238



Effective Investment Strategies. John Wiley & Sons, Hoboken, 173-204.

159) EBURAJOLO, C., & OGBEIDE, S. (2021). An Empirical Analysis of Stochastic Dominance
and Portfolio Selection in the Stock Market: Evidence from Nigeria. Izvestiya Journal of Varna
University of Economics, 65(4), 412-428.

160) Eeckhoudt, L., Fiori, A.M., Gianin, E.R. 2016, Loss-averse preferences and
portfolio choices: An extension. European Journal of Operational Research 249(1),
224-230.

161) Eeckhoudt, L., Schlesinger, H., Tsetlin, 1. 2009. Apportioning of risks via
stochastic dominance. Journal of Economic Theory 144(3), 994-1003.

162) El Karoui, Noureddine. "High-dimensionality effects in the Markowitz
problem and other quadratic programs with linear constraints: Risk underestimation."
The Annals of Statistics 38, no. 6 (2010): 3487-3566.

163) Erragragui, E., Lagoarde-Segot, T. 2016. Solving the SRI puzzle? A note on
the mainstreaming of ethical investment. Finance Research Letters 18, 32-42.

164) Eskandari, M., Saeedi, A., & Fallah, M. (2019). The effect of Gold on Portfolio
Diversification: The case of indexed portfolios from Tehran Stock Exchange. Journal of
Financial Management Perspective, (27), 81-107.

165)  Fakhr, S. M., & Bouabid, A. (2023). Possible Reasons for Spurious Regression in
the Econometric Model (Case Study of Imports in the United States of

America). International Journal of Professional Business Review: Int. J. Prof. Bus.
Rev., 8(12), 2.

166) Fan, Y., Song, Q., Rong, G, Ly, K. C., & Jiang, Y. (2024). Mutual fund herding and
performance: Evidence from China. International Review of Financial Analysis, 103503.

167) ZP Fan, YH Li, X Wang, Y Liu, 2014. Hybrid similarity measure for case
retrieval in CBR and its application to emergency response towards gas explosion.
Expert Systems with Applications,

168) Fang, Y. 2012. Aggregate investor preferences and beliefs in stock market:
A stochastic dominance analysis. Journal of Empirical Finance 19(4), 528-547.

169) Fernandes, J.L.B., Pena, J.I., Tabak, B.M. 2010. Delegated portfolio
management and risk-taking behavior. European Journal of Finance 16(4), 353-372.

170) JH Fock, C Klein, B Zwergel, 2005. Performance of candlestick analysis on
intraday futures data. Journal of Derivatives 13 (1) 28-40.

171) Font, B. (2016). Bootstrap estimation of the efficient frontier. Computational
Management Science, 13(4), 541-570.

239



172) Frahm, G., & Jaekel, U. (2015). Tyler's M-estimator in high-dimensional financial-
data analysis. In Modern Nonparametric, Robust and Multivariate Methods (pp. 289-305).
Springer, Cham.

173) Fu, H., & Song, L. Distributed Energy Sharing Decisions in Industrial Clusters Considering
Disappointment Aversion under Carbon Tax Policy: a Differential Game Analysis. Polish
Journal of Environmental Studies.

174) Eric Le Fur, Jean-Francois Outreville, 2019. Fine wine returns: a review of
the literature, Journal of Asset Management, 20(3), 196-214.

175) Nadia Felix, Luiz F. S. Coletta, Eduardo R Hruschka, 2016, A Survey and
Comparative Study of Tweet Sentiment Analysis via Semi-Supervised Learning,
ACM Computing Surveys 49(1):1-26

176) Foster, K.R. Kharazi, A. 2008, Contrarian and momentum returns on Iran's
Tehran Stock Exchange. Journal of International Financial Markets, Institutions and
Money 18(1), 16-30.

177) M Galea, F Vilca, 2010. Hypotheses testing for comparing means and
variances of correlated responses in the symmetric non-normal case. Chilean Journal
of Statistics 1(2), 113—123.

178) Gan, Q. 2014. Location-scale portfolio selection with factor-recentered skew
normal asset returns. Journal of Economic Dynamics and Control 48, 176-187.

179) Gandy, A., & Veraart, L. A. (2013). The Effect of Estimation in High - Dimensional
Portfolios. Mathematical Finance: An International Journal of Mathematics, Statistics and
Financial Economics, 23(3), 531-559.

180) Gao, Y., Leung, H., & Satchell, S. (2018). A critique of momentum strategies. Journal of
Asset Management, 19(5), 341-350.

181) Gherghina, S. C., Armeanu, D. S., & Joldes, C. C. (2021). COVID-19 pandemic and
Romanian stock market volatility: A GARCH approach. Journal of Risk and Financial
Management, 14(8), 341.

182) Ghitany, M. E., Gomez-Déniz, E., & Nadarajah, S. (2018). A new generalization of the
Pareto distribution and its application to insurance data. Journal of Risk and Financial
Management, 11(1), 10.

183) L.A. Gil-Alana, R. Mudida, O. S. Yaya, K.A. Osuolale, A.E. Ogbonna 2021.
Mapping US presidential terms with S&P500 index: Time series analysis approach.
International Journal of Finance & Economics 26(2), 1938-1954.

184) Glombek, K. (2014). Statistical inference for high - dimensional global minimum
variance portfolios. Scandinavian Journal of Statistics, 41(4), 845-865.

240



185) M Golonka, R Rzadca, 2013. Does a connection exist among national culture,
alliance strategy, and leading ICT firms' performance?. Journal of Business
Economics and Management 14, 395-412.

186) Gomez, M,; Ciarreta, A.; Zarraga, A. Linear and Nonlinear Causality between Energy Consumption
and Economic Growth: The Case of Mexico 1965-2014. Energies 2018, 11, 784.

187) Gonan Bozac, M., & Kosteli¢, K. (2021). HR Managers’ Emotions in Strategic
Decision-Making Events: Evidence from Croatia. Sustainability, 13(2), 845.

188) Gong, X., Sun, Y., & Du, Z. (2022). Geopolitical risk and China's oil security. Energy
Policy, 163, 112856.

189) Gribkova, N., et al. 2018. A User-Friendly Algorithm for Detecting the
Influence of Background Risks on a Model, Risks 6(3).

190) Gribkova, N., & Zitikis, R. (2019). Statistical detection and classification of
background risks affecting inputs and outputs. Metron, 77(1), 1-18.

191) Guo, D., Hu, Y., Wang, S., & Zhao, L. (2016). Comparing risks with
reference points: A stochastic dominance approach. Insurance: Mathematics and
Economics, 70, 105-116.

192) Guo, H., Sun, B., Karimi, H. R., Ge, Y., & Jin, W. (2012). Fuzzy investment portfolio
selection models based on interval analysis approach. Mathematical Problems in
Engineering, 2012.

193) Guo, Y., Li, J., Li, Y., & You, W. (2021). The roles of political risk and crude oil in
stock market based on quantile cointegration approach: A comparative study in China and
US. Energy Economics, 97, 105198.

194) Guobuzaite, R., & Teresiené, D. (2021). Can Economic Factors Improve
Momentum Trading Strategies? The Case of Managed Futures during the COVID-
19 Pandemic. Economies, 9(2), 86.

195) Guran, C. B., Ugurlu, U., & Tas, O. (2019). Mean-Variance Portfolio Optimization of
Energy Stocks Supported with Second Order Stochastic Dominance Efficiency. Finance a
Uver: Czech Journal of Economics & Finance, 69(4).

196) Gupta, P., Mehlawat, M. K., Kumar, A., Yadav, S., & Aggarwal, A. (2020).
A credibilistic fuzzy DEA approach for portfolio efficiency evaluation and
rebalancing toward benchmark portfolios using positive and negative returns.
International Journal of Fuzzy Systems, 22(3), 824-843.

197) Hafiz, W. K., Omran, A., & Mohamed-Arshad, S. B. (2019). Risk Management,
Capital Adequacy and Audit Quality for Financial Stability: Assessment from Commercial
Banks of Pakistan. Asian Economic and Financial Review, 9(6), 654.

198) Haoxin, X. U., Tianyang, Y. U., Zhimin, G. U. A. N., & You, Q. U. (2023). Research on
Low-carbon Supply Chain Decisions Considering Manufacturers' Disappointment Aversion

241



Behaviors under Different Power Structures. Operations Research and Management
Science, 32(2), 45.

199) Hardle, W. K., Lee, D. K. C., Nasekin, S., & Petukhina, A. (2018). Tail Event
Driven ASset allocation: evidence from equity and mutual funds’ markets. Journal of
Asset Management, 19(1), 49-63.

200) Harris, R.D.F., Mazibas, M. 2013. Dynamic hedge fund portfolio
construction: A semi-parametric approach. Journal of Banking & Finance 37(1), 139-
149.

201)  Harrison, K. R., Elsayed, S., Garanovich, I., Weir, T., Galister, M., Boswell, S., ... &
Sarker, R. (2020). Portfolio optimization for defence applications. IEEE Access, 8, 60152-
60178.

202) Hart, E., Kareev, Y., & Avrahami, J. (2016). Good times, bad times: Reversal of risk
preferences. Decision, 3(2), 132.

203) Haskova, S., Sulef, P., & Kuchar, R. (2023). A Fuzzy Multi-Criteria Evaluation
System for Share Price Prediction: A Tesla Case Study. Mathematics, 11(13), 3033.

204) Hassan, M., Bashir, M. A., & Qureshi, M. A. (2021). Impact of Brand Equity on Purchase
Intentions of Customers in Insurance Industry of Pakistan. Market Forces, 16(2), 167-189.

205) Haryanti, T., & Subriadi, A. P. (2020). Factors and theories for e-commerce adoption: a
literature review. International Journal of Electronic Commerce Studies, 11(2), 87-106.

206) Hayter, A.J., Kim, J. 2015. Small-Sample Tests for the Equality of Two
Normal Cumulative Probabilities, Coefficients of Variation, and Sharpe Ratios.
Journal of Statistical Theory and Practice, 9(1), 23-36.

207) Hasnaoui, J. A., Rizvi, S. K. A., Reddy, K., Mirza, N., & Naqvi, B. (2021). Human capital
efficiency, performance, market, and volatility timing of asian equity funds during COVID-19
outbreak. Journal of Asset Management, 22(5), 360-375.

208) Hermes, A., Sindermann, C., Montag, C., & Riedl, R. (2022). Exploring online and in-store
purchase willingness: associations with the big five personality traits, trust, and need for
touch. Frontiers in Psychology, 468.

209) Hernaus, A. |. (2019). Exploring the strategic variety of socially responsible
investment: Financial performance insights about SRI strategy portfolios. Sustainability
Accounting, Management and Policy Journal.

210) Hirose, H. 2007. The mixed trunsored model with applications to SARS.

242



Mathematics and Computers in Simulation 74(6), 443-453.

211) Hoang, T.H.V., Lahiani, A., Heller, D. 2016. Is gold a hedge against inflation?
New evidence from a nonlinear ARDL approach, Economic Modelling, 54, 54-66.

212) Hodoshima, J., & Yamawake, T. (2020). The Aumann—Serrano Performance Index
for Multi-Period Gambles in Stock Data. Journal of Risk and Financial Management, 13(11),
288.

213) Hodoshima, J., & Yamawake, T. (2021). Comparing Dynamic and Static
Performance Indexes in the Stock Market: Evidence From Japan. Asia-Pacific Financial
Markets, 1-23.

214) Hon, T. Y., Moslehpour, M., & Woo, K. Y. (2021). Review on behavioral finance with
empirical evidence. Advances in Decision Sciences, 25(4), 1-30.

215) Hong Vo, D. (2021). Portfolio Optimization and Diversification in China: Policy
Implications for Vietham and Other Emerging Markets. Emerging Markets Finance and
Trade, 57(1), 223-238.

216) Hoque, H. A. A. B. (2007). Co-movement of Bangladesh stock market with other
markets: Cointegration and error correction approach. Managerial Finance.

217)  Horrace, W. C., & Wang, Y. (2022). Nonparametric tests of tail behavior in stochastic
frontier models. Journal of Applied Econometrics, 37(3), 537-562.

218) CHC Hsu, SS Huang, 2016. Reconfiguring Chinese cultural values and their
tourism implications. Tourism Management 54, 230-242.

219) Hsu, C. H., Fung, H. G., & Chang, Y. P. (2016). The performance of Taiwanese firms
after a share repurchase announcement. Review of Quantitative Finance and
Accounting, 47(4), 1251-1269.

220) Steffi Hose & Stefan Huschens. (2013). Stochastic orders and non-Gaussian
risk factor models. Review of Managerial Science 7, 99—-140.

221) JHu, T Homem-de-Mello, S Mehrotra, 2011. Risk-adjusted budget allocation
models with application in homeland security. IIE Transactions,

222) HU YH, F. A. N. K. (2019). Characterizations on almost stochastic dominance revisited
[J]. Chinese Journal of Applied Probability and Statistics, 35(4), 433-440.

223)  Hu, M., Zhang, D., Ji, Q., & Wei, L. (2020). Macro factors and the realized volatility of
commodities: a dynamic network analysis. Resources Policy, 68, 101813.

224) Huang, Y. Y., Chen, 1. F., Chiu, C. L., & Tsaur, R. C. (2021). Adjustable
Security Proportions in the Fuzzy Portfolio Selection under Guaranteed Return Rates.
Mathematics, 9(23), 3026.

225) Huang, X., Jiang, G., Gupta, P., & Mehlawat, M. K. (2021). A risk index

243



model for uncertain portfolio selection with background risk. Computers &
Operations Research, 132, 105331.

226) Huang, X., Yang, T. 2020. How does background risk affect portfolio choice:
An analysis based on uncertain mean-variance model with background risk, Journal
of Banking & Finance 111, 105726.

227) KH Hung, SY Li, RW Belk, 2007. Glocal understandings: female readers'
perceptions of the new woman in Chinese advertising. Journal of International
Business Studies 38, 1034-1051.

228) Imran Hunjra, A., Tayachi, T., Mehmood, R., Malik, S., & Malik, Z. (2020).
Impact of credit risk on momentum and contrarian strategies: Evidence from South
Asian markets. Risks, 8(2), 37.

229)  Husin, M. M., Haron, R., & Aziz, S. (2020). Adoption of financial technology in islamic
crowd-funding: predicting small and medium-sized enterprises' intention to use the investment
account platform. In Impact of Financial Technology (FinTech) on Islamic Finance and
Financial Stability (pp. 12-35). IGI Global.

230) Ivanisevic Hernaus, A. (2019). Exploring the strategic variety of socially responsible
investment: Financial performance insights about SRI strategy portfolios. Sustainability
Accounting, Management and Policy Journal, 10(3), 545-569.

231) Igbal, M. K., Raza, A., Ahmed, F., Faraz, N. A., & Bhutta, U. S. (2021). Research on
influencing mechanism of big five personality traits on customers online purchase intention: a
mediating role of trust. International Journal of Electronic Business, 16(1), 52-76.

232) Javed, F., Mazur, S., & Thorsén, E. (2023). Tangency portfolio weights under a skew-
normal model in small and large dimensions. Journal of the Operational Research Society, 1-
12.

233) Jawadi, F., Cheffou, A. K. I., & Jawadi, N. (2023). Reexamining the oil price & islamic
finance relationship: a multicriteria time series analysis. Annals of Operations Research, 1-
17.

234) Ranko Jelic, Richard Briston, Chris Mallin, 1999, Gambling Banks and Firm
Financing in Transition Economies, Multinational Finance Journal

235) Jena, Sangram Keshari, Tiwari, Aviral Kumar, Hammoudeh, Shawkat,
Roubaud, David, 2019. Distributional predictability between commodity spot and
futures: Evidence from nonparametric causality-in-quantiles tests, Energy
Economics, 78(C), 615-628.

236) Jia, F., Shen, Y., Ren, J., Xu, X. 2021. The impact of offshore exchange rate

244



expectations on onshore exchange rates: The case of Chinese RMB. The North
American Journal of Economics and Finance 56.

237) Jiang, W., & Chen, Y. (2022). The time-frequency connectedness among carbon,
traditional/new energy and material markets of China in pre-and post-COVID-19 outbreak
periods. Energy, 246, 123320.

238) Jiménez, ., Mora-Valencia, A., & Perote, J. (2022). Dynamic selection of Gram—Charlier
expansions with risk targets: an application to cryptocurrencies. Risk Management, 24(1), 81-
99.

239) Jing, X,, Song, M., Gao, C., Yao, Y., & Cai, Y. (2023). Mental accounting theory-based
bounded-rationality trading strategy of prosumers in transactive energy market. /IET
Generation, Transmission & Distribution.

240) LS Junior, IDP Franca, 2012. Correlation of financial markets in times of
crisis. Physica A: Statistical Mechanics and its Applications 391(1-2), 187-208.

241) Kaczmarek, K., Dymova, L., & Sevastjanov, P. (2020). A Simple View on
the Interval and Fuzzy Portfolio Selection Problems. Entropy, 22(9), 932.

242) Kajol, K., Nath, M., Singh, R., Singh, H. R., & Das, A. K. (2020). Factors affecting
seasonality in the stock market: A social network analysis approach. International Journal of
Accounting & Finance Review, 5(4), 39-59.

243) Kaminski, K., & Lo, A. W. (2007). When Do Stop-Loss Rules Stop Losses?.
In EFA 2007 Ljubljana meetings paper.

244) Kamran, H. W., Omran, A., & Mohamed-Arshad, S. B. (2019). Risk management,
capital adequacy and audit quality for financial stability: Assessment from commercial banks
of Pakistan. Asian Economic and Financial Review, 9(6), 654-664.

245) Karoui, N.E. 2010. High-dimensionality effects in the Markowitz problem
and other quadratic programs with linear constraints: Risk underestimation. Annals
of Statistics 38(6), 3487-3566.

246) Karoui, N. E. (2013). On the realized risk of high-dimensional Markowitz
portfolios. SIAM Journal on Financial Mathematics, 4(1), 737-783.

247) C Kath, F Ziel, 2018. The value of forecasts: Quantifying the economic gains
of accurate quarter-hourly electricity price forecasts. Energy Economics,

248) Ivana Kati, et al. 2019. The Impact of Stress on Life, Working, and
Management Styles: How to Make an Organization Healthier?, Sustainability, 1(15),
1-17.

249) Kazan, H., & Uludag, K. (2014). Credit portfolio selection according to sectors in
risky environments: Markowitz practice. Asian Economic and Financial Review, 4(9), 1208-
1219.

245



250) Kim, J., & Park, Y. J. (2020). Individual investors, average skewness, and market
returns. Sustainability, 12(20), 8357.

251) Kim, S. W. (2021). Portfolio diversification effect of digital assets. Journal of Digital
Contents Society, 22(6), 1015-1023.

252) Kim, T. S., Kim, K. D., & Min, B. K. (2020). Dispersion in Analysts’ Earnings
Forecasts and Market Efficiency. International Review of Finance, 20(1), 247-260.

253) Kim, T. T., Karatepe, O. M., Lee, G., & Demiral, H. (2018). Do gender and prior
experience moderate the factors influencing attitude toward using social media for festival
attendance?. Sustainability, 10(10), 3509.

254)  Kitsios, F., Giatsidis, I., & Kamariotou, M. (2021). Digital Transformation and Strategy in
the Banking Sector: Evaluating the Acceptance Rate of E-Services. Journal of Open
Innovation: Technology, Market, and Complexity, 7(3), 204.

255)  Klayme, T., Gokmenoglu, K. K., & Rustamov, B. (2023). Economic policy uncertainty,
Covid-19 and corporate investment: Evidence from the gold mining industry. Resources
Policy, 103787.

256) Klepikov, Vladimir Pavlovich & Klepikov, Vladimir Vladimirovich, 2020.
"Quantitative approach to estimating crude oil supply in Southern Europe,"
Resources Policy, Elsevier, vol. 69(C).

257) Kocaarslan, B., Sari, R., Gormus, A., Soytas, U. 2017. Dynamic correlations
between BRIC and US stock markets: The asymmetric impact of volatility
expectations in oil, gold and financial markets. Journal of Commodity Markets 7, 41-
56.

258) Kumar, A., Yadav, S., Gupta, P., & Mehlawat, M. K. (2021). A Credibilistic
Multiobjective Multiperiod Efficient Portfolio Selection Approach Using Data
Envelopment Analysis. IEEE Transactions on Engineering Management.

259) Kweon, Y.J., Hartman, S.E., Lynn, C.W. 2009. Stop versus yield on
pedestrian-involved fatal crashes in the United States. Accident Analysis &
Prevention 41(5), 1034-1039.

260) Kyriazis, N. A. (2021). The effects of geopolitical uncertainty on cryptocurrencies and
other financial assets. SN Business & Economics, 1(1), 1-14.

261) Laghi, E., Marcantonio, M.D. 2016. Beyond CAPM: estimating the cost of
equity considering idiosyncratic risks. Quantitative Finance 16(8), 1273-1296.

246



262) Lam, K. S., & Li, F. K. (2008). The risk premiums of the four-factor asset pricing
model in the Hong Kong stock market. Applied Financial Economics, 18(20), 1667-
1680.

263) Lam, K.S.K., Li, F.K., So, S.M.S. 2010. On the validity of the augmented Fama
and French’s (1993) model: evidence from the Hong Kong stock market. Review of
Quantitative Finance and Accounting volume 35, 89—111.

264) Lee, C.C., Lee, C.C., L1, Y.Y., 2021. Oil price shocks, geopolitical risks, and green
bond market dynamics, The North American Journal of Economics and Finance, 55

265) Douglas J. Lamdin, 2001, Handle with Care: Cost of Equity Estimation with
the Discounted Dividend Model When Corporations Repurchase. Applied Financial
Economics 11(5):483-87.

266) David Lander, David Gunawan, William Griffiths, Duangkamon
Chotikapanich. (2013). Bayesian Assessment of Lorenz and Stochastic Dominance.
Canadian Journal of Economics

267) M. Landajo, M.J. Presno, P.F. Gonzélez. 2021. Stationarity in the Prices of Energy
Commodities. A Nonparametric Approach, Energies, 14(11), 1-16.

268) Marcio Poletti Laurini, Antonio Zoratto Sanvicente, Rogério da Costa
Monteiro, 2011. Generalized Tests of Investment Fund Performance. Brazilian
Review of Econometrics 31(2),

269) Le Fur, E. (2021). Contagion effect between financial markets and collectibles markets: A
review of empirical research. FINANCIAL AND ECONOMIC SYSTEMS: Transformations and
New Challenges, 135-159.

270) Le Fur, E., & Outreville, J. F. (2019). Fine wine returns: A review of the literature. Journal
of Asset Management, 20(3), 196-214.

271) Lean, H. H., & Chang, Y. (2011). Corporate social responsibilities and stock
returns: Stochastic dominance approach. African Journal of Business Management,
5(4), 1277-1285.

272) Levy, M. (2009). Almost stochastic dominance and stocks for the long run. European
Journal of Operational Research, 194(1), 250-257.

273) Shiok Ye Lim & Chong Mun Ho & Brian Dollery, 2010. An empirical
analysis of calendar anomalies in the Malaysian stock market, Applied Financial
Economics, 20(3), 255-264.

274) Lin, Z., Wu, W., & Zhang, H. (2021). Momentum, Information, and Herding.
Journal of Behavioral Finance, 1-19.

247



275) Liu, L., & Urgo, M. (2023). Robust scheduling in a two-machine re-entrant flow shop to
minimise the value-at-risk of the makespan: branch-and-bound and heuristic algorithms based
on Markovian activity networks and phase-type distributions. Annals of Operations Research,
1-24.

276) Lee,S., Lin, C. & Yu, M. (2013). A fractional cointegration approach to testing
the Ohlson accounting based valuation model. Review of quantitative finance and
accounting, 41, 535-547.

277) Lo, F.Y., Huarng, K. H., & Chiang, Y. L. (2024). Tacitness on multinational corporations'
location choice: multi-level moderating of knowledge transfer and absorptive
capability. European Journal of International Management, 24(3-4), 511-537.

278)  Kumar, A. S. (2021). Adap-tive market hypothesis: An empirical analysis of the Wine
Market. Wine Economics and Policy, 10(2), 99-109.

279) Kwok Leung, Rabi S Bhagat, Nancy R Buchan, Miriam Erez & Cristina B Gibson,
(2005). Culture and international business: recent advances and their implications for
future research. Journal of International Business Studies 36, 357-378.

280) Lean, H. H., & Louargant, C. (2014). WILL UCITS FUNDS DOMINATE
NON UCITS INVESTMENT FUNDS? A STOCHASTIC DOMINANCE
APPROACH. International Journal of Arts & Sciences, 7(1), 19.

281) Lee,C.C., Lee, C.C., &Li, Y. Y. (2021). Oil price shocks, geopoalitical risks, and green
bond market dynamics. The North American Journal of Economics and Finance, 55, 101309.

282) Lee, C.C., Tang, H.,, & Li, D. (2022). The roles of oil shocks and geopolitical uncertainties
on China’s green bond returns. Economic Analysis and Policy.

283) Lee, C. S., Cheang, P. Y. S., & Moslehpour, M. (2022). Predictive Analytics in
Business Analytics: Decision Tree. Advances in Decision Sciences, 26(1), 1-29.

284) Levy, M. 2009. Almost stochastic dominance and stocks for the long run.
European Journal of Operational Research 194(1), 250-257.

285) Levy, M. (2019). Stocks for the log-run and constant relative risk aversion
preferences. European Journal of Operational Research, 277(3), 1163-1168.

286) Levy, M. (2022). An inter-temporal CAPM based on First order Stochastic
Dominance. European Journal of Operational Research, 298(2), 734-739.

287) Levy, H., & Robinson, M. (2006). Stochastic dominance: Investment decision making
under uncertainty (Vol. 34). New York: Springer.

288) Li, B., Chang, C. P., Chu, Y., & Sui, B. (2020). Oil prices and geopolitical risks: What
implications are offered via multi-domain investigations?. Energy & Environment, 31(3), 492-
516.

248



289) Li, B., & Huang, Y. (2023). Uncertain random portfolio selection with different mental
accounts based on mixed data. Chaos, Solitons & Fractals, 168, 113198.

290) Li, H., Gu, J., Chun, Z., Luo, L., & Wu, X. (2021). Study on Portfolio Model
under Background Risk and Fractal Market. Fractals, 29(8), 2150262-91.

291) Li, X., Wei, Y., Chen, X., Ma, F., Liang, C., & Chen, W. (2020). Which uncertainty is
powerful to forecast crude oil market volatility? New evidence. International Journal of
Finance & Economics.

292) Li, Y., Huang, J., Chen, J. 2021. Dynamic spillovers of geopolitical risks and
gold prices: New evidence from 18 emerging economies, Resources Policy, 70

293) Li, Z., Mo, B., & Nie, H. (2023). Time and frequency dynamic connectedness between
cryptocurrencies and financial assets in China. International Review of Economics & Finance.

294) Liang, C., Wei, Y., Li, X., Zhang, X., & Zhang, Y. (2020). Uncertainty and crude oil market
volatility: new evidence. Applied Economics, 52(27), 2945-2959.

295) Liesio, J., Xu, P., & Kuosmanen, T. (2020). Portfolio diversification based on
stochastic dominance under incomplete probability information. European Journal of
Operational Research, 286(2), 755-768.

296) Lipton, A.F., Kish, R.J. 2010. Robust performance measures for high yield
bond funds. Quarterly Review of Economics and Finance 50(3), 332-340.

297) Liu, J., Cheng, Y., Li, X., & Sriboonchitta, S. (2022). The Role of Risk Forecast and Risk
Tolerance in Portfolio Management: A Case Study of the Chinese Financial
Sector. Axioms, 11(3), 134.

298) Liu, G.D., Su, C.W. 2019. The dynamic causality between gold and silver
prices in China market: A rolling window bootstrap approach, Finance Research
Letters, 28, 101-106.

299) Liu, J.,Ma, F., Tang, Y., & Zhang, Y. (2019). Geopolitical risk and oil volatility: A new
insight. Energy Economics, 84, 104548.

300) Liu, L., & Meyer, J. (2021). Stochastic superiority. Journal of Risk and
Uncertainty, 62(3), 225-246.

301) Liu, Y., Chan, N. H., Ng, C. T., & Wong, S. P. S. (2016). Shrinkage estimation of
mean-variance portfolio. International Journal of Theoretical and Applied Finance, 19(01),
1650003.

302) Liu, Y., Dewitte, S. 2021. A replication study of the credit card effect on
spending behavior and an extension to mobile payments. Journal of Retailing and
Consumer Services, 60.

303) Patrick Kim Cheng Low, 2007, The Cultural Value of Resilience — The
Singapore Case Study’, Cross-Cultural Management: An International Journal, 14(2),

249



136 - 149

304) Lozza, S. O, Shalit, H., & Fabozzi, F. J. (2013). Portfolio selection problems consistent
with given preference orderings. International Journal of Theoretical and Applied
Finance, 16(05), 1350029.

305) Lu, C., Teng, Z., Gao, Y. et al. 2021. Analysis of Early Warning of RMB
Exchange Rate Fluctuation and Value at Risk Measurement Based on Deep Learning.
Computational Economics. https://doi.org/10.1007/s10614-021-10172-z

306) Lu, C. Y. (2013). Universal Domination and Stochastic Domination—an Improved
lower Bound for the Dimensionality. Communications in Statistics-Theory and
Methods, 42(23), 4276-4286.

307)  Lui, T. K., Zainuldin, M. H., Yii, K. J., Lau, L. S., & Go, Y. H. (2021). Consumer Adoption of
Alipay in Malaysia: The Mediation Effect of Perceived Ease of Use and Perceived
Usefulness. Pertanika Journal of Social Sciences & Humanities, 29(1).

308) Ly, S., Sarwat, S., Wong, W. K., Ramzan, M., & Nguyen, H. D. (2022). A static and
dynamic copula-based ARIMA-fGARCH approach to determinants of carbon dioxide
emissions in Argentina. Environmental Science and Pollution Research, 29(48), 73241-
73261.

309) Ma, Z, Zhang, J., & Gao, S. (2023). Research on emergency material demand based on
urgency and satisfaction under public health emergencies. Plos one, 18(3), e0282796.

310) Mahmoud, A. B., Hack-Polay, D., Grigoriou, N., Mohr, |., & Fuxman, L. (2021). A
generational investigation and sentiment and emotion analyses of female fashion brand users
on Instagram in sub-Saharan Africa. Journal of Brand Management, 28(5), 526-544.

311)  Mahmoud, O. (2021). The Willingness to Pay for Diversification. Management Science.

312)  Mahyudin, M., Hendri, S., Waskito, I., & Fikri, M. A. (2021). Comparison of Accrual Ratio
and Cash Ratio Accuration in Financial Reports. Prisma Sains: Jurnal Pengkajian llmu dan
Pembelajaran Matematika dan IPA IKIP Mataram, 9(2), 402-412.

313) Majewski, S., & Majewska, A. (2022). Behavioral portfolio as a tool supporting investment
decisions. Procedia Computer Science, 207, 1713-1722.

314)  Makmor, N., Aziz Abd, N., & Alam Shah, S. (2019). Social commerce an extended
technology acceptance model: The mediating effect of perceived ease of use and perceived
usefulness. Malays. J. Consum. Fam. Econ, 22, 119-136.

250



315)  Mansour-Ichrakieh, L. (2021). The Impact of Israeli and Saudi Arabian Geopolitical Risks
on the Lebanese Financial Market. Journal of Risk and Financial Management, 14(3), 94.

316) Martin, D. M., & Johnson, F. A. (2019). Incorporating uncertainty and risk into
decision making to reduce nitrogen inputs to impaired waters. Journal of environmental
management, 249, 109380.

317) Martinez-Gonzalez, J. A., & Alvarez-Albelo, C. D. (2021). Influence of site personalization
and first impression on young consumers’ loyalty to tourism websites. Sustainability, 13(3),
1425.

318) Marx, C., & Botha, I. (2017). The relative efficacy of momentum strategies in the
South African equity market. Journal of Economic and Financial Sciences, 10(3), 522-540.

319) Rainer Masera, Giancarlo Mazzoni, 2016. On the non-neutrality of the
financing policy and the capital regulation of banking firms, Studies in Economics
and Finance

320) Masset, P., & Maurer, F. (2021). Mitigating downside risk of portfolio diversification: Wine
versus other tangible assets. Economic modelling, 102, 105579.

321) Masset, P., Weisskopf, J. P., Cardebat, J. M., Faye, B., & Le Fur, E. (2021).
Analyzing the risks of an illiquid and global asset: The case of fine wine. The Quarterly
Review of Economics and Finance, 82, 1-25.

322) Matsumoto, E. Y., Del-Moral-Hernandez, E., Yoshinaga, C. E., & de Campos Pinto, A.
(2022). Forecasting US Dollar Exchange Rate Movement with Computational Models and
Human Behavior. Expert Systems with Applications, 116521.

323) Maulana, Y. (2020). Stock Investment Portfolio Analysis with Single Index
Model. Indonesian Journal Of Business And Economics, 3(2).

324) M. McAleer, 2018. 22nd Anniversary Special Issue Of Advances In Decision
Sciences (Ads), 1997-2018. Advances in Decision Sciences, 22(1), 1-12.

325) M. McAleer, 2019. Summary of Advances in Decision Sciences. 2019.
Advances in Decision Sciences 23(4), 81-93.

326) Mehmooda, K., Arshadb, L., & Arshad, F. (2018). Antecedents of Repurchase Intentions
and Coolness in the Context of Apparel Brands. UW Journal of Management Sciences, 2(1),
1-22.

327) Mehlawat, M. K., Gupta, P., Kumar, A., Yadav, S., & Aggarwal, A. (2020).

251



Multiobjective fuzzy portfolio performance evaluation using data envelopment
analysis under credibilistic framework. IEEE Transactions on Fuzzy Systems, 28(11),
2726-2737.

328) Mehrara, M., Tajdini, S., Maghsoudi, J., Lotfi Ghahroud, M., Ebrahimiyan, N., &
Jafari, F. (2022). Past-oriented behavioral bias: A study on S&P & TEPIX index-es. Advances
in Mathematical Finance and Applications, 7(1), 229-243.

329) Mehlawat, M. K., Gupta, P., Kumar, A., Yadav, S., & Aggarwal, A. (2020).
Multiobjective fuzzy portfolio performance evaluation using data envelopment
analysis under credibilistic framework. IEEE Transactions on Fuzzy Systems, 28(11),
2726-2737.

330) Mengna, C. A. O,, Ping, T. I. A. N., & Gaorong, L. I. (2021). Study on Lasso Penalized
Quantile Regression of Optimal Portfolio. Journal of Systems Science and Mathematical
Sciences, 41(9), 2595.

331)  Mensi, W., Nekhili, R., & Kang, S. H. (2022). Quantile connectedness and spillovers
analysis between oil and international REIT markets. Finance Research Letters, 48, 102895.

332) Mercurio, P. J., Wu, Y., & Xie, H. (2020). An entropy-based approach to portfolio
optimization. Entropy, 22(3), 332.

333) Metwally, A. H., & Darwish, O. (2015). Evidence of the overconfidence bias
in the Egyptian stock market in different market states. International Journal of
Business and Economic Development (IJBED), 3(3).

334) L. Miljan, 2018. Evidence for and Against the Validity of Efficient Market
Hypothesis, Economic Themes, 56(3), 369-387.

335) Milunovich, G., Shi, S., & Tan, D. (2019). Bubble detection and sector trading in real
time. Quantitative Finance, 19(2), 247-263.

336) Mirza, N., Rizvi, S. K. A., Saba, I., Naqvi, B., & Yarovaya, L. (2022). The resilience of

Islamic equity funds during COVID-19: Evidence from risk adjusted performance, investment
styles and volatility timing. International Review of Economics & Finance, 77, 276-295.

337) Mishra, S., & Zhao, L. (2021). Order Routing Decisions for a Fragmented Market: A
Review. Journal of Risk and Financial Management, 14(11), 556.

338) Mitra, S., Date, P., Mamon, R., & Wang, I. C. (2013). Pricing and risk management
of interest rate swaps. European Journal of Operational Research, 228(1), 102-111.

339) Mitsas, S., Golitsis, P., & Khudoykulov, K. (2022). Investigating the impact of geopolitical
risks on the commodity futures. Cogent Economics & Finance, 10(1), 2049477.

340) Monteiro, J. D., & Ferreira, E. R. (2019). Revisiting Seasonality in Overnight and
Daytime Returns in the US Equity Markets: Mean-Variance, Sharpe Ratio and Stochastic
Dominance Approaches. Finance a Uver: Czech Journal of Economics & Finance, 69(4).

341) Morales-Castro, J. A., & Lopez-Herrera, F. (2020). Los nuevos indices sectoriales

252



de la Bolsa Mexicana de Valores y la diversificacion sectorial. Revista de investigacion en
ciencias contables y administrativas, 6(1).

342) Moreno Trujillo, J. F. (2017). Medidas de desempefio por cocientes y dominancia
estocastica de primer y segundo orden. ODEON-Observatorio de Economia y Operaciones
Numéricas, (12).

343) Mroua, M., & Abid, F. (2014). Portfolio revision and optimal diversification strategy
choices. International Journal of Managerial Finance.

344) Moslehpour, M., Chau, K. Y., Dadvari, A., Do, B. R., & Seitz, V. (2019). What killed
HTC and kept apple alive? brand sustainability comparison of two Asian
countries. Sustainability, 11(24), 6973.

345)  Moslehpour, M., Chau, K. Y., Zheng, J., Hanjani, A. N., & Hoang, M. (2020). The
mediating role of international student satisfaction in the influence of higher education service
quality on institutional reputation in Taiwan. International Journal of Engineering Business
Management, 12, 1847979020971955.

346) Moslehpour, M., et al., 2019, What Killed HTC and Kept Apple Alive? Brand
Sustainability Comparison of Two Asian Countries, Sustainability. 11(24)

347) Moslehpour, M., et al.,, 2020, The dynamic stimulus of social media
marketing on purchase intention of Indonesian airline products and services. Asia
Pacific Journal of Marketing and Logistics

348) Mroua, M., Bouattour, H., & Naifar, N. (2021). Dynamic links between renewable
energy, commodities, and financial stock markets: Implications for portfolio
diversification. International Journal of Financial Engineering, 2150023.

349) Mroua, M., Bouattour, H., & Naifar, N. (2022). Dynamic links between renewable energy,
commodities, and financial stock markets: Implications for portfolio
diversification. International Journal of Financial Engineering, 9(01), 2150023.

350) Muga, L., Santamaria, R. 2007. The momentum effect in Latin American
emerging markets Emerging Markets Finance and Trade 43(4), 24045.

351) Muga, L., & Santamaria, R. (2007). The momentum effect: omitted risk
factors or investor behaviour? Evidence from the Spanish stock market. Quantitative
Finance, 7(6), 637-650.

352) Muga, L., & Santamaria, R. (2009). El efecto momentum en la Bolsa
Mexicana de Valores. El trimestre econdomico, 76(302), 433-463.”

353) Mukherjee, S. 2017, International trade and firms' attitude towards risk,
Economic Modelling 64:69—73.

354) P Mukherjee, S Bose, 2008. Does the stock market in India move with Asia?:

253



A multivariate cointegration-vector autoregression approach. Emerging Markets
Finance and Trade 44, 5-22.

355) Mukherjee, S., Mukherjee, S., Mishra, T., Broll, U., & Parhi, M. (2021). Spot
exchange rate volatility, uncertain policies and export investment decision of firms: a mean-
variance decision approach. The European Journal of Finance, 27(8), 752-773.

356) Mukherjee, S., & Padhi, S. S. (2022). Sourcing decision under interconnected
risks: an application of mean—variance preferences approach. Annals of Operations
Research, 1-26.

357)  Naccarato, A., Pierini, A., & Ferraro, G. (2021). Markowitz portfolio optimization through
pairs trading cointegrated strategy in long-term investment. Annals of Operations
Research, 299(1), 81-99.

358) Naeem, M.A., Qureshi, F., Arif, M., Balli, F. 2021. Asymmetric relationship
between gold and Islamic stocks in bearish, normal and bullish market conditions.
Resources Policy, 72

359)  Nakajima, T., & Hamori, S. (2022). Arbitrage Trading in Energy Markets and Measuring Its
Risk. In Energy Trading and Risk Management: Commentary on Arbitrage, Risk
Measurement, and Hedging Strategy (pp. 5-51). Singapore: Springer Nature Singapore.

360) Nasir, M.A., Du, M. 2017, Integration of Financial Markets in Post Global
Financial Crises and Implications for British Financial Sector: Analysis Based on A
Panel VAR Model, Journal of Quantitative Economics 16, 363—388.

361) Nasir, M. A., Soliman, A. M., & Shahbaz, M. (2021). Operational aspect of
the policy coordination for financial stability: role of Jeffreys—Lindley’s paradox in
operations research. Annals of Operations Research, 306(1), 57-81.

362) Nazlioglu, S., Gupta, R., Gormus, A., & Soytas, U. (2020). Price and volatility linkages
between international REITs and oil markets. Energy Economics, 88, 104779.

363) Ng, C. T., Shi, Y., & Chan, N. H. (2020). Markowitz portfolio and the blur of
history. International Journal of Theoretical and Applied Finance, 23(05), 2050030.

364) Nofal, M. |, Al-Adwan, A. S., Yaseen, H., & Alsheikh, G. A. A. (2021). Factors for
extending e-government adoption in Jordan. Periodicals of Engineering and Natural
Sciences, 9(2), 471-490.

365) Nonejad, N. (2021). Predicting equity premium using news-based economic policy
uncertainty: Not all uncertainty changes are equally important. International Review of
Financial Analysis, 77, 101818.

366) Nonejad, N. (2021). Predicting the return on the spot price of crude oil out-of-sample by

conditioning on news-based uncertainty measures: Some new empirical results. Energy
Economics, 104, 105635.

254



367) Nonejad, N. (2022). An interesting finding about the ability of geopolitical risk to forecast
aggregate equity return volatility out-of-sample. Finance Research Letters, 102710.

368) Tllonosa, M. M. (2020). Ponb reononmtmnyecknx aktopoB B hOPMUPOBAHUN MUPOBOIO
HeTSHOro pbiHKa. AHanNu3 1 cuctemaTnsauus nuTepaTtypbl. BecmHuk Mex0yHapOoOHbIX
opeaaHu3ayul: obpasosaHue, Hayka, Hogasi SKOHOMUKa, 15(3).

369) Nor, S. M., & Wickremasinghe, G. (2017). Market efficiency and technical analysis
during different market phases: Further evidence from Malaysia. Investment Management
and Financial Innovations, 14(2), 359-366.

370) Nosratabadi, S., Pinter, G., Mosavi, A., & Semperger, S. (2020). Sustainable
banking; evaluation of the European business models. Sustainability, 12(6), 2314.

371)  Obrimah, O. A. (2023). Outside of a sole globally risk averse agent, all other agents in
markets are risk seeking agents. Finance Research Letters, 54, 103715.

372) Odhiambo, J., Weke, P., & Wendo, J. (2020). Modeling of returns of nairobi
securities exchange 20 share index using log-normal distribution. Research Journal of
Finance and Accounting, 11(8).

373) Ogryczak, W., Sliwinski, T. 2011. On dual approaches to efficient
optimization of LP computable risk measures for portfolio selection. Asia-Pacific
Journal of Operational Research 28(1), 41-63.

374) Olmo, J., Sanso-Navarro, M. 2012. Forecasting the performance of hedge
fund styles. Journal of Banking & Finance 36(8), 2351-2365.

375) OMORUYI-AIGBOVO, O., & AIGBOVO, O. (2021). PERFORMANCE ANALYSIS
OF LISTED INSURANCE COMPANIES IN NIGERIA: A STOCHASTIC DOMINANCE
APPROACH. Nigerian Journal of Risk and Insurance, 11(1), 54-77.

376)  Omri, A., & Kahia, M. (2024). Environmental sustainability and health outcomes: Do ICT
diffusion and technological innovation matter?. International Review of Economics &
Finance, 89, 1-11.

377) Osamah, M. A., Zoubi, T., A. 2020, Gold and portfolio diversification: A
stochastic dominance analysis of the Dow Jones Islamic indices, Pacific-Basin
Finance Journal 60, 101264

378) Pahade, J. K., & Jha, M. (2022). A Hybrid Fuzzy-SCOOT Algorithm to Optimize
Possibilistic Mean  Semi-absolute  Deviation Model for Optimal  Portfolio
Selection. International Journal of Fuzzy Systems, 1-16.

379) Palamidovska-Sterjadovska, N., Levkov, N., & Ciunova-Shuleska, A. (2021). Linking
Banking Service Quality to Customer Loyalty: Two Levels Perspective. In Eurasian Business
and Economics Perspectives (pp. 193-211). Springer, Cham.

255



380) Palczewski, A., & Palczewski, J. (2014). Theoretical and empirical estimates of
mean-variance portfolio sensitivity. European Journal of Operational Research, 234(2), 402-410.

381) Pan, M. S. (2008). Determinants of Winner—Loser Effects in National Stock
Markets. In Advances in Quantitative Analysis of Finance and Accounting (pp. 143-
158).

382) Parmeter, C. F., & Zelenyuk, V. (2019). Combining the virtues of stochastic frontier and
data envelopment analysis. Operations Research, 67(6), 1628-1658.

383) Petrescu-Mag, R. M., Vermeir, |., Petrescu, D. C., Crista, F. L., & Banatean-Dunea, .
(2020). Traditional foods at the click of a button: the preference for the online purchase of
Romanian traditional foods during the COVID-19 pandemic. Sustainability, 12(23), 9956.

384) Petrova, B. (2019). Multistage portfolio optimization with multivariate dominance
constraints. Computational Management Science, 16(1), 17-46.

385) Paul, D., & Aue, A. (2014). Random matrix theory in statistics: A review. Journal of
Statistical Planning and Inference, 150, 1-29.

386) SE Pav, 2018. Notes on the Sharpe ratio.

387) Peykani, P., Namakshenas, M., Nouri, M., Kavand, N., & Rostamy-

Malkhalifeh, M. (2022). A Possibilistic Programming Approach to Portfolio
Optimization Problem Under Fuzzy Data. Advances in Econometrics, Operational
Research, Data Science and Actuarial Studies: Techniques and Theories, 377.

388) Peymany Foroushany, M., Amiri, M., & Shirazi, F. (2021). Application of
Stochastics Dominance via Quantile Regression in Analysis of Arbitrage

Opportunities Market Efficiency and Investors Preferences. Financial Research
Journal, 23(2), 172-195.

389) Phang, S.Y. 2004. House prices and aggregate consumption: do they move
together? Evidence from Singapore, Journal of Housing Economics 13(2), 101-119.

390) Pinar, M. 2015. Measuring world governance: revisiting the institutions
hypothesis. Empirical Economics 48, 747-778.

391) Polyzos, S., Abdulrahman, K., & Christopoulos, A. (2018). Good management or
good finances? An agent-based study on the causes of bank failure. Banks & bank systems,
(13, Iss. 3), 95-105.

392) Shannon P. Pratt - 2003. Cost of Capital: Estimation and Applications

256



393) Georgina Santos, Wai Wing Li, Winston T.H Koh, 2004, Transport policies
in Singapore, Research in Transportation Economics

394) Platanakis, E., Sakkas, A., Sutcliffe, C., 2019. Harmful diversification:
Evidence from alternative investments, British Accounting Review, 51(1), 1-23.

395) M Polonsky, W Kilbourne, A Vocino, 2014. Relationship between the
dominant social paradigm, materialism and environmental behaviours in four Asian
economies. European Journal of Marketing

396) Qiao, Z., Pukthuanthong, K. 2019. Has the difference in stock liquidity and
stock returns between Chinese state owned and privately owned enterprises become
smaller?, Finance Research Letters 28, 39-44.

397) Qin, Y., Peng, H., Xi, Y., Xie, W., Sun, Y., & Chen, X. (2016). An adaptive modeling
and asset allocation approach to financial markets based on discrete microstructure
model. Applied Soft Computing, 43, 390-405.

398) Qu, Y., Guan, Z., Li, J., & Liu, T. (2023). Cooperative or Noncooperative? Green
Innovation, Pricing Decisions, and Collaborative Mechanisms in a Supply Chain With
Manufacturer's Disappointment Aversion. IEEE Transactions on Engineering Management.

399) Qureshi, M.I., Hassan, A., Sanil, H., Zaman, K. 2017, Dynamic Linkages
between Sustainable Tourism, Energy, Health and Wealth: Evidence from Top 80

International Tourist Destination Cities in 37 Countries, Journal of Cleaner
Production 158, 143-155.

400) M. P. Rajan, Jimson Mathew, 2012, Kalman Filter and Financial Time Series
Analysis, Computing and Communication Systems, pp 339-351

401) Juan M. Ramon, Raquel Florez, Maria A. Ramodn-Jeronimo, 2017,
Understanding the Generation of Value along Supply Chains: Balancing Control
Information and Relational Governance Mechanisms in Downstream and Upstream
Relationships, Sustainability

402) M. P. Rajan, Jimson Mathew, 2012, Kalman Filter and Financial Time Series
Analysis, Computing and Communication Systems, pp 339-351

403) Ramazan, A. B. A. Y. (2013). Markowitz karesel programlama ile portfoy
secimi: IMKB 30 endeksinde riskli portfdylerin segimi. Cukurova Universitesi
Sosyal Bilimler Enstitiisti Dergisi, 22(2), 175-194.

404) Ranganathan, K. 2018. Does Global Shapes Of Utility Functions Matter For
Investment Decisions?. Bulletin of Economic Research 70(4), 341-361.

405) Rathnayaka, R. K. T., Seneviratna, D. M. K. N., & Jianguo, W. (2016). Grey system based
novel forecasting and portfolio mechanism on CSE. Grey Systems: Theory and Application.

257



406) Raudys, S. (2013). Portfolio of automated trading systems: Complexity and
learning set size issues. IEEE transactions on neural networks and learning systems,
24(3), 448-459.

407) Raudys, A., Plikynas, D., & Masteika, S. (2014). NOVEL AUTOMATED MULTI-
AGENT INVESTMENT SYSTEM BASED ON SIMULATION OF SELF-EXCITATORY
OSCILLATIONS. Transformations in Business & Economics, 13(2).

408) Raudys, S., Raudys, A., & Pabarskaité, Z. (2014). Sustainable economy inspired
large-scale feed-forward portfolio construction. Technological and Economic Development of
Economy, 20(1), 79-96.

409) Rashid, A., & Kausar, S. (2019). Testing the Monthly Calendar Anomaly of
Stock Returns in Pakistan: A Stochastic Dominance Approach. The Pakistan
Development Review, 58(1), 83-104.

410) Rahman, M. M., Deb, B. C., Rahman, M. S., Uddin, M. M., Ramzan, M., Hossain, M. J., &
Uddin, G. (2023). Does trade openness affect global entrepreneurship development?
Evidence from BRICS countries. Annals of Financial Economics, 18(03), 2350001.

411) James Rickards, 2014, The Death of Money: The Coming Collapse of the
International Monetary System

412) Robiyanto, R., Nugroho, B. A, Huruta, A. D., Frensidy, B., & Suyanto, S. (2021).
Identifying the Role of Gold on Sustainable Investment in Indonesia: The DCC-GARCH
Approach. Economies, 9(3), 119.

413) DB Rokhlin, 2021. Relative utility bounds for empirically optimal portfolios.
Mathematical Methods of Operations Research,

414) Rootman, C., & Krlger, J. (2020). Increasing customer adoption of the mobile payment
technology Zapper in South Africa. Journal of African Business, 21(4), 509-528.

415) Rotela Junior, P., Rocha, L. C. S., Aquila, G., Balestrassi, P. P., Peruchi, R. S., & Lacerda,
L. S. (2017). Entropic data envelopment analysis: a diversification approach for portfolio
optimization. Entropy, 19(9), 352.

416) Rothig, Andreas, 2009. "Microeconomic Risk Management and
Macroeconomic Stability," Lecture Notes in Economics and Mathematical Systems,
Springer, 978-3-642-01565-6.

417) Paulo Rotela Junior, Luiz Célio Souza Rocha, Giancarlo Aquila, Pedro Paulo
Balestrassi, Rogério Santana Peruchi, Liviam Soares Lacerda, 2017, Entropic Data
Envelopment Analysis: A Diversification Approach for Portfolio Optimization,
Entropy 19; doi:10.3390/¢19090352

418) Rojas, J. J. B, & Calle, D. B. (2021). Revisién contextual para la interpretacion del
analisis de riesgo geopolitico. Revista de ciencias sociales, 27(1), 144-161.

258



419) Roy Trivedi, S. (2022). Technical analysis using Heiken Ashi Stochastic: To catch a trend,
use a HASTOC. International Journal of Finance & Economics, 27(2), 1836-1847.

420) Rubio, F., Mestre, X., & Palomar, D. P. (2012). Performance analysis and
optimal selection of large minimum variance portfolios under estimation risk. [IEEE
Journal of Selected Topics in Signal Processing, 6(4), 337-350.

421) Rzymowski, W., & Surowiec, A. (2015). Practical aspects of Markowitz theory
application for portfolio analysis. AkmyanbHi npobnemu ekoHomiku, (8), 409-426.

422) Salim, D. F., Disman, D., & Waspada, |. (2020). The passive and active optimal
portfolios. In Advances in Business, Management and Entrepreneurship (pp. 95-98). CRC
Press.

423) Salim, D. F., Heliola, S., & Waspada, I. (2020). Portofolio Optimal Currency. Jurnal

Riset Akuntansi dan Keuangan, 8(1), 187-194.

424) Salisu, Afees A. & Pierdzioch, Christian & Gupta, Rangan, 2021.
"Geopolitical risk and forecastability of tail risk in the oil market: Evidence from over
a century of monthly data," Energy, 235

425) Samitas, A., Papathanasiou, S., Koutsokostas, D., & Kampouris, E. (2022). Volatility
spillovers between fine wine and major global markets during COVID-19: A portfolio hedging
strategy for investors. International Review of Economics & Finance, 78, 629-642.

426) Sawik, B. (2012), Conditional Value-at-Risk Vs. Value-at-Risk to Multi-
Objective Portfolio Optimization, Lawrence, K. and Kleinman, G. (Ed.) Applications
of Management Science (Applications of Management Science, Vol. 15), Emerald
Group Publishing Limited, Bingley, pp. 277-305.

427) Sawik, B. (2013). Survey of multi-objective portfolio optimization by linear
and mixed integer programming. In Applications of management science. Emerald
Group Publishing Limited.

428) Sawik, B. (2010). A bi-objective portfolio optimization with conditional
value-at-risk. Decision Making in Manufacturing and Services, 4(1-2), 47-69.

429) Schmidbauer, H., Roesch, A., Ulucevizm, E. 2017, Frequency aspects of
information transmission in a network of three western equity markets, Physica A:
Statistical Mechanics and its Applications 486, 933-946.

430) S Schulmeister, 2009. Profitability of technical stock trading: Has it moved
from daily to intraday data?. Review of Financial Economics 18(4), 190-201.

431) Sendov, H. S., Wang, Y., & Zitikis, R. (2011). Log-supermodularity of weight functions,
ordering weighted losses, and the loading monotonicity of weighted premiums. Insurance:
Mathematics and Economics, 48(2), 257-264.

259



432)  Senthilkumar, A., Namboothiri, A., & Rajeev, S. Does portfolio optimization favor sector or
broad market investments?. Journal of Public Affairs, e02752.

433) Schulmeister, S. 2009, Profitability of technical stock trading: Has it moved
from daily to intraday data? Review of Financial Economics 18(4), 190-201.

434) Seetharam, Y. (2013). Do Mutual Funds Attract the Right Investor? A Stochastic
Dominance Approach. Journal of Economics and Behavioral Studies, 5(12), 905-914.

435)  Sekmen, T. (2020). Gelismekte olan ulkelerde jeopolitik riskler ve borsa davranislari:
zamanla degisen nedensellik yaklasimi. Eskisehir Osmangazi Universitesi Sosyal Bilimler
Dergisi, 21(2), 359-381.

436) Shah, Y., Liu, Y., Shah, F., Shah, F., Satti, M. I., Asenso, E., ... & Irshad, A. (2023).
COVID-19 and commodity effects monitoring using financial & machine learning
models. Scientific African, 21, e01856.

437) Sharma, U., & Chakraborty, M. (2019). Investing in lottery-like stocks in
India. Studies in Economics and Finance.

438) Shen, C., Zhang, T., & Chen, Y. (2021). The role of white precious metals in the allocation
of general asset. Journal of Systems Science and Complexity, 34(4), 1522-1537.

439) Shen, Y., Zhang, Q., Zhang, Z., & Ma, X. (2022). Omnichannel retailing return operations
with consumer disappointment aversion. Operations Research Perspectives, 9, 100253.

440) Shi, L., & Kang, C. (2016). A stochastic dominance test for the efficiency of program
trading algorithm. Revista Ibérica de Sistemas e Tecnologias de Informacgéo, (E9), 119.

441) J. Shim, J. Moon, M. Song, W.S. Lee, 2021. Antecedents of Purchase
Intention at Starbucks in the Context of Covid-19 Pandemic, Sustainability, 13(4), 1-
14.

442) Shittu, I., & Latiff, A. R. B. A. (2024). Closing the clean cooking gap: Which
policies and institutional qualities matter?. Energy Policy, 185, 113964.

443)  Shalit, H., Yitzhaki, S. 2009. Capital market equilibrium with heterogeneous
investors. Quantitative Finance 9(6), 757-766.

444)  Shim, J., Moon, J., Song, M., & Lee, W. S. (2021). Antecedents of purchase intention at
Starbucks in the context of COVID-19 pandemic. Sustainability, 13(4), 1758.

445) M. Simionescu, A. Wojciechowski, A. Tomczyk, M. Rabe, 2021. Revised
Environmental Kuznets Curve for V4 Countries and Baltic States, Energies 14(11),
1-15.

446) Sing, T.F., Tsai, I.C., Chen, M.C. 2006. Price dynamics in public and private
housing markets in Singapore, Journal of Housing Economics, 15(4), 305-320.

260



447) R Sinha, et al. 2017. A Comparison of Markowitz and Sharpe's Model of
Portfolio Analysis. Wealth: International Journal of Money, Banking & Finance 6(1),
18-24.

448) Soares, J. C., Limongi, R., De Sousa Junior, J. H., Santos, W. S., Raasch, M., &
Hoeckesfeld, L. (2022). Assessing the effects of COVID-19-related risk on online shopping
behavior. Journal of Marketing Analytics, 1-13.

449)  Sohl, J. (2022). Angel investors: the impact of regret from missed opportunities. Small
Business Economics, 58(4), 2281-2296.

450) P Steel, V Taras, 2010. Culture as a consequence: A multi-level multivariate
meta-analysis of the effects of individual and country characteristics on work-related
cultural values. Journal of International Management 16(3), 211-233.

451) M. Stehlik, et al. 2017. Financial and risk modelling with semicontinuous
covariances. Information Sciences 394-395, 246-272.

452) Stephens, C. R., Benink, H. A., Gordillo, J. L., & Pardo-Guerra, J. P. (2021). A new
measure of market inefficiency. Journal of risk and financial management, 14(6), 263.

453) T. Stoilov, K. Stoilova, M. Vladimirov, 2021. Explicit Value at Risk Goal
Function in Bi-Level Portfolio Problem for Financial Sustainability, Sustainability,
13(4), 1-14.

454) Nikolaos Stoupos & Apostolos Kiohos, 2021. BREXIT referendum’s impact on
the financial markets in the UK. Review of World Economics 157(1), 1-19.

455) Su,H.T., & Tung, Y. K. (2012). Minimax expected opportunity loss: a new criterion for
risk-based decision making. The Engineering Economist, 57(4), 247-273.

456) Sugitomo, S., & Maeta, K. (2020). Quaternion valued risk diversification. Entropy, 22(4),
390.

457) Sun, X., & Liu, Z. (2016). Optimal portfolio strategy with cross-correlation matrix
composed by DCCA coefficients: Evidence from the Chinese stock market. Physica
A: Statistical Mechanics and its Applications, 444, 667-679.

458) Sweidan, O. D. (2022). The Effect of the US Macroeconomic Indicators on the
International Geopolitical Risk. Defence and Peace Economics, 1-17.

459) TAJMAZINANI, M., HASSANI, H., RAEI, R., & ROUHANI, S. (2022). Modeling stock price

movements prediction based on news sentiment analysis and deep learning. Annals of
Financial Economics, 2250003.

261



460) Tarjoman, R., & Raei, R. (2020). Stochastic Dominance And Its Comparison With Other
Conventional Risk Measures In Tehran Stock Exchange. Commercial Strategies, 9(47), 355-
370.

461) Tekin, B., Dirir, S. A., & Aden, K. (2024). Integrating sustainable finance into energy
policies: A comprehensive study on the influence of green investments on energy
performance in OECD nations. International Journal of Finance & Economics.

462) Tian, D., Bi, H., Jin, X, & Li, F. (2021). Stochastic frontiers or regression quantiles for
estimating the self-thinning surface in higher dimensions?. Journal of Forestry
Research, 32(4), 1515-1533.

463) Tian, Y., Fang, S., Deng, Z., & Jin, Q. (2016). Cardinality constrained portfolio selection
problem: A completely positive programming approach. Journal of Industrial & Management
Optimization, 12(3), 1041.

464) Tiwari, A.K., Eapen, L.M., Nair, S.R. 2021. Electricity consumption and economic
growth at the state and sectoral level in India: Evidence using heterogeneous panel
data methods, Energy Economics, 94

465) Truong, B. C., Van Thuan, N., Hau, N. H., & McAleer, M. (2019). Applications of the
Newton-Raphson method in decision sciences and education. Advances in Decision
Sciences, 23(4), 1-28.

466) Tsionas, M. G. (2019). Robust Bayesian inference in stochastic frontier models. Journal of
Risk and Financial Management, 12(4), 183.

467) Vaezi, F., Sadjadi, S. J., & Makui, A. (2020). Mean-VaR Portfolio Optimization Based on
the Improved Knapsack Problem: Parametric and Nonparametric Approaches. Iranian Journal
of Economic Studies, 9(2), 569-594.

468) Venkataraman, S. V., & Rao, S. N. (2021). Stochastic dominance algorithms with
application to mutual fund performance evaluation. International Journal of Finance &
Economics.

469) D Vasiliou, N Eriotis, S Papathanasiou, 2006. How rewarding is technical
analysis? Evidence from Athens Stock Exchange. Operational Research 6, 85-102.

470) Vassalos, M., Dillon, C.R., Childs, P.D. 2012. Empirically testing for the
location—scale condition: a review of the economic literature. Journal of Risk Model
Validation 6(3), 51-66.

471) Venkataraman, S.V., Rao, S.V.D.N. 2021, Stochastic dominance algorithms with
application to mutual fund performance evaluation, International Journal of Finance &
Economics, https://doi.org/10.1002/ijfe.2444

472) Vergara, M., Bonilla, C.A., 2021. Precautionary saving in mean-variance models
and different sources of risk, Economic Modelling, 98, 280-289.

262



473) Vides, J.C., Golpe, A.A., Iglesias, J. 2017, How did the Sovereign debt crisis
affect the Euro financial integration? A fractional cointegration approach, Empirica,
10.1007/s10663-017-9386-2

474)  Wahab, F. Z. A., Mokhtar, N. F., & Set, K. (2019). Investigating the factors of trust and risk
on career women in luxury brand purchasing intention through online in Malaysia. Int J
Account Financ Bus, 4(19), 108-122.

475) Wang, C., & Jiang, B. (2018). On the dimension effect of regularized linear
discriminant analysis. Electronic Journal of Statistics, 12(2), 2709-2742.

476) Wang, J., Niu, T., Du, P., & Yang, W. (2020). Ensemble probabilistic prediction approach
for modeling uncertainty in crude oil price. Applied Soft Computing, 95, 106509.

477) Wang, J., Xiong, X., Von, J., & Guo, X. (2021). Test for fractional degree stochastic
dominance with applications to stock preferences for China and the United States. Journal of
Risk, 24(2).

478) Wang, K. H., Su, C. W., & Umar, M. (2021). Geopolitical risk and crude oil security: A
Chinese perspective. Energy, 219, 119555.

479) Wang, L., Ma, F., Hao, J., & Gao, X. (2021). Forecasting crude oil volatility with

geopolitical risk: Do time-varying switching probabilities play a role?. International Review of
Financial Analysis, 76, 101756.

480) Wang, M. H., Ke, M. C,, Liao, T. L., Chiang, Y. C., & Hsu, C. H. (2020). Alternative
estimation method of earnings growth rate for PEGR strategy. The North American Journal
of Economics and Finance, 53, 101190.

481) Wang, K.H., Su, C.W., Umar, M. 2021. Geopolitical risk and crude oil
security: A Chinese perspective, Energy, 219.

482) Wen, D, Liu, L., Wang, Y., & Zhang, Y. (2022). Forecasting crude oil market returns:
Enhanced moving average technical indicators. Resources Policy, 76, 102570.

483) Whang, Y. J. (2019). Econometric analysis of stochastic dominance: Concepts, methods,
tools, and applications. Cambridge University Press.

484) A Wilinski, B Kovalerchuk, 2017. Visual knowledge discovery and machine
learning for investment strategy. Cognitive Systems Research 44, 100-114.

485) Wright, J., Yam, S.C., Yung, S.P. (2014). A Test for the Equality of Multiple

263



Sharpe Ratios. Journal of Risk 16(4), 3-21.

486) Wu, Y., Sun, X, Xu, H., Xu, C., & Xu, R. (2017). A new stochastic dominance degree
based on almost stochastic dominance and its application in decision
making. Entropy, 19(11), 606.

487)  Wungrotjanarut, C., & Racela, O. C. (2021). Further investigation of behavioural intention
towards LCAs: multi-group analyses of air traveller behaviouristics. Journal of Asia Business
Studies.

488) Xia, T., Yao, C. X., & Geng, J. B. (2020). Dynamic and frequency-domain spillover among
economic policy uncertainty, stock and housing markets in China. International Review of
Financial Analysis, 67, 101427.

489) Xie, G., Liu, S., & Li, X. (2023). An Interval Decomposition-Ensemble Model for Tourism
Forecasting. Journal of Hospitality & Tourism Research, 10963480231198539.

490) Xie, P., Li, H., Sun, F., & Tian, H. (2021). Analysis of the dependence of economic
growth on electric power input and its influencing factors in China. Energy Policy, 158,
112528.

491) Xu, S., Zhang, Y., & Chen, X. (2020). Forecasting carbon emissions with dynamic model
averaging approach: time-varying evidence from China. Discrete Dynamics in Nature and
Society, 2020.

492) X Xu, Y Xu, D Mellor, L Duan, 2012. Motivation and social contexts: A
crossnational pilot study of achievement, power, and affiliation motives.
International Journal of Psychology 47(2), 111-117.

493) Yager, R.R. 2014. Stochastic dominance for measure based uncertain
decision making. International Journal of Intelligent Systems 29(10), 881-905.

494) Yager, R.R., Alajlan, N. 2014. Probability weighted means as surrogates for
stochastic dominance in decision making. Knowledge-Based Systems 66, 92-98.

495)  Yahaya Nasidi, Q., Hassan, I., & Fazil Ahmad, M. (2021). Mediating Role of Social Media
in the Relationship between Reliability, Perceived Usefulness on Online Shopping Behaviour:
Building a Conceptual Framework. International Journal of Academic Research in Business
and Social Sciences.

496) Yang, C., Niu, Z., & Gao, W. (2022). The time-varying effects of trade policy uncertainty
and geopolitical risks shocks on the commodity market prices: Evidence from the TVP-VAR-
SV approach. Resources Policy, 76, 102600.

497) H Yang, D Ryu, D Ryu, 2017. Investor sentiment, asset returns and firm

characteristics: Evidence from the Korean stock market. Investment Analysts Journal
46(2), 132-147.

264



498) Yang, H., Song, H., Cheung, C., & Guan, J. (2021). How to enhance hotel guests’
acceptance and experience of smart hotel technology: An examination of visiting
intentions. International Journal of Hospitality Management, 97, 103000.

499) Yang, J., & Yang, C. (2021). The impact of mixed-frequency geopolitical risk on stock
market returns. Economic Analysis and Policy, 72, 226-240.

500) Yang, K., Wei, Y., Li, S., & He, J. (2021). Geopolitical risk and renewable energy stock
markets: An insight from multiscale dynamic risk spillover. Journal of Cleaner Production, 279,
123429.

501) Yang, L., Couillet, R., & McKay, M. R. (2015). A robust statistics approach
to minimum variance portfolio optimization. IEEE Transactions on Signal Processing,
63(24), 6684-6697.

502) Yang, S. P., & Nguyen, T. (2019). Skewness preference and asset pricing:
evidence from the Japanese Stock Market. Journal of Risk and Financial Management,
12(3), 149.

503) Yang, X., Zhang, J., & Xu, Z. (2023). Natural resources for policy makers:
Revisiting COVID-19 perspective of aggregate South Asian economies. Resources
Policy, 83, 103731.

504) Y. Yang, X. Chu, R. Pang, F. Liu, P. Yang, 2021. Identifying and Predicting
the Credit Risk of Small and Medium-Sized Enterprises in Sustainable Supply Chain
Finance: Evidence from China. Sustainability 13(10), 1-19.

505) Yang, Z., Van Ngo, Q., Chen, Y., Nguyen, C. X. T., & Hoang, H. T. (2019). Does ethics
perception foster consumer repurchase intention? Role of trust, perceived uncertainty, and
shopping habit. SAGE Open, 9(2), 2158244019848844.

506) Yemshanov, D., et al. (2013), Quantifying uncertainty in pest risk maps and
assessments: adopting a risk-averse decision maker’s perspective, NeoBiota 18:193—
218.

507) Yeo, S.F.,Tan,C. L., Teo, S. L., & Tan, K. H. (2021). The role of food apps servitization
on repurchase intention: A study of FoodPanda. International Journal of Production
Economics, 234, 108063.

265



508) Yi, A, Yang, M., &Li, Y. (2021). Macroeconomic uncertainty and crude oil futures
volatility—evidence from China crude oil futures market. Frontiers in Environmental Science, 9,
21.

509) Hai-Bo Yu, 2019. Stochastic Monotonicity of the Mean-CVaRs and Their
Applications to Inventory Systems with Stockout Cost: A Transformation Approach.
Stochastic Models in Reliability, Network Security and System Safety, 72-115

510) Zehir, C., & OZGUL, B. (2021). The Influence of Green-Transformational Leadership
Style on Corporate Sustainability: A Systematic Literature Review and Propositions for
Future Studies. Istanbul Management Journal, (90), 1-30.

511) Zeidan, S., & Itani, N. (2020). Cultivating employee engagement in organizations:
development of a conceptual framework. Central European Management Journal, 28(1), 99-
118.

512) Zeng, H., & Wang, J. (2022). Digital Economy Era New Media Marketing Analysis of the
Existing Problems and Development Path. Forest Chemicals Review, 277-284.

513) Zglinska-Pietrzak, A. (2012). Zastosowanie metody bootstrapowej w analizie
portfelowej. Przeglgd Statystyczny, 59(3), 246-258.

514) Zhai, J., Zheng, H., Bai, M., & Jiang, Y. (2021). Multiperiod portfolio
selection models under uncertain measure and with multiple criteria. Journal of
Intelligent & Fuzzy Systems, 40(3), 5071-5086.

515) Zhang, J., Liu, J., Li, J., Gao, Y., & Zhao, C. (2021). Green Development Efficiency
and Its Influencing Factors in China’s Iron and Steel Industry. Sustainability, 13(2), 510.

516) Zhang, S., Ma, Z., Liu, X., & Xu, H. (2022). Adaptive consensus building in emergency
group decision-making with hesitant fuzzy linguistic information: a perspective based on
disappointment theory. Adaptive Behavior, 30(2), 163-184.

517) Zhang, X., Wu, X., Zhang, L., & Chen, Z. (2022). The Evaluation of Mean-
Detrended Cross-Correlation Analysis Portfolio Strategy for Multiple risk Assets.
Evaluation Review, 0193841X221078642.

518) Zhang, J., Zhang, Z. 2015. Multi-sample test based on bootstrap methods for
second order stochastic dominance. Hacettepe Journal of Mathematics and Statistics
44(2) 503 —512.

519) Na Zhao, Yuanyuan Shi, Ziqiang Xin, Jianxin Zhang, 2017, The impact of
traditionality/modernity on identification- and calculus-based trust: VARIATIONS
OF TRUST, International Journal of Psychology

520) Zhang, B., Zhou, J., & Li, J. (2019). Improved shrinkage estimators of covariance
matrices with Toeplitz-structured targets in small sample scenarios. IEEE Access, 7, 116785-

266



116798.

521) Zhang, M., Liu, H., Liu, J., Chen, C., Li, Z., Wang, B., & Sriboonchitta, S. (2022).
Modelling Dependency Structures of Carbon Trading Markets between China and European
Union: From Carbon Pilot to COVID-19 Pandemic. Axioms, 11(12), 695.

522) Zhang, S., Jin, H., & Su, M. (2024). Modified Block Bootstrap Testing for Persistence
Change in Infinite Variance Observations. Mathematics, 12(2), 258.

523) Zhang, X., Liu, J., Zhang, K., & Robert, J. (2023). Analysis of firm performance in
presence of oil price shocks: Importance of skilled management. Resources Policy, 86,
104265.

524) Zhao, D., Fang, Y., Zhang, C., & Wang, Z. (2019). Portfolio Selection Based on
Bayesian Theory. Mathematical Problems in Engineering, 2019.

525) Zhao, F., Gao, J., & Gu, Y. (2018). Almost first-degree stochastic dominance for
transformations and its application in insurance strategy. Economics, 12(1).

526) Zhao, L. T., Zheng, Z. Y., Fu, Y., Liu, Z. X., & Li, M. F. (2020). Google
Index-Driven Oil Price Value-at-Risk Forecasting: A Decomposition Ensemble
Approach. IEEE Access, 8, 183351-183366.

527) Zheng, B. (2018). Aimost Lorenz dominance. Social Choice and Welfare, 51(1), 51-63.

528) C Zheng, Y Chen, The comparisons for three kinds of quantile-based risk
measures, Information Technology Journal, 2014, 13(6)

529) C Zheng, Y Chen, Allocation of risk capital based on iso-entropic coherent
risk measure, Journal of Industrial Engineering and Management, 2015

530) Zheng, X., & Li, Y. (2011). On the estimation of integrated covariance
matrices of high dimensional diffusion processes. The Annals of Statistics, 39(6),
3121-3151.

531) Zheng, T., Xiao, H., Chen, R. 2015. Generalized ARMA models with
martingale difference errors. Journal of Econometrics 189(2), 492-506.

532) X Zheng, BM Chen, 2014. Identification of stock market forces in the system
adaptation framework. Information Sciences 265, 105-122.

533) Zheng, X., Li, Y. 2011. On the estimation of integrated covariance matrices
of high dimensional diffusion processes. Annals of Statistics 39(6), 3121-3151.

534) Zhou, X. (2021). High-Order Portfolio Optimization Problem with
Background Risk. Open Journal of Business and Management, 9(3), 981-989.

267



535) Zzhu, J., Zhou, B., Qiu, Y., Zang, T., Zhou, Y., Chen, S., ... & Luo, H. (2023). Survey on
Modeling of Temporally and Spatially Interdependent Uncertainties in Renewable Power
Systems. Energies, 16(16), 5938.

536) Zhu, Y., Yu, P. L., & Mathew, T. (2020). Improved estimation of optimal portfolio with
an application to the US stock market. Journal of Statistical Theory and Practice, 14(1), 1-25.

537)  akifglg, gk4E, Ak, & RERE. (2011). FE TIIH A N TSRS I SEUE ST, T2 TFRIE
AR FEFFAR, (3), 84-89.

SELECTED RESEARCH STUDENTS SUPERVISED

1) Lean Hooi Hooi, Ph.D., 2002, Stochastic Dominance in Stock Market.

2) Yu Hang, Masters, 2002, IPO in China: Underpricing or Syndicates’ Competition?

3) Xu Jun, Masters, 2002, Revisit the volume versus GARCH effects --- Evidence from
China Stock Markets.

4) Yuan Ying, Masters, 2003, Does Chinese stock market link with the world market?

5) Chen Dujuan, Masters, 2003, A Reflection of Presidential Election Cycle in American
Stock Market.

6) Elaine Loh, Ph.D., 2004, Technical Trading Rules and Market Efficiency.

7) Zhang Juan, Masters, 2004,Explaining the Asia-pacific countries’ Stock Market
correlation: A Gravity Model Approach

8) Wang Keyan, Masters, 2004, Improved Statistics for Sharpe Ratio Test.

9) Lin Xu, Masters, 2004, Time series analysis and forecasting in econometric modelling

10) N.P DAMMIKA PADMAKANTHI, MASTERS, 2005, THE STOCK EXCHANGE
OF SINGAPORE: AN ECONOMIC ANALYSIS.

11) Xing Ziqiang, Masters, 2006, China's Motives for Holding Foreign Exchange Reserve.

12) DANIEL SOH TAT YONG, Masters, 2006, The Dynamics of the Spot Index and
Futures Contract for Singapore Exchanges.

13) Zheng Y1i, Ph.D., 2006, Essays on Financial Market Linkage in East Asia Countries

14) Juan Zhang, Masters, 2006, WILL THE GEOGRAPHICAL INDICATORS DECIDE
THE WORLD EQUITY MARKET CORRELATION?

15) CHEN HENG, Ph.D., 2006, A STUDY OF CHINESE STOCK MARKET:
EMPIRICAL AND THEORETICAL EXPLORATIONS BY BAYESIAN AND
GARCH MODELS

268



16) Qiao Zhuo, Ph.D., 2007, Essays on segmentation of Chinese stock markets: A nonlinear
analysis
17) Huixia Liu, Ph.D., 2007, Statistical Analysis on Markowitz Portfolio Mean-Variance
Principle
18) Zhang Bingzhi, masters, 2008, Multivariate Linear and Non-Linear Causality Tests with
Applications
19) Li, Heng, masters, 2010, New Econometrics Models with Applications.
20) LI, Hua, Ph.D., 2013, Efficient estimation for Markowitz's portfolio optimization by
using random matrix theory.
21) Wenjing Xie, Ph.D., 2015, Panel Non-Linear Causality Tests with Applications
22) Phanee Thipwong, Ph.D., 2020, Applications of the Economic and Business Models
and Design Processes on Some Countries in Asia
23) Monica Ongkowidjaja, Masters, 2020. What factor influence the purchase intention at
Online Travel Agent?
24)Nguyen Tran Thai Ha, 2022. A STUDY IN STATE OWNERSHIP, BOARD
CHARACTERISTICS AND CORPORATE PERFORMANCE IN VIETNAM
25)Susilo Nur Aji Cokro Darsono, 2022. The Multidimensional Factors Related to
Sustainable Stock Market Performances
26) Amarawan Pentrakan, 2022. The Impact of Introducing an Electronic Bidding System
on Public Pharmaceutical Procurement
27)Sobar M. Johari, 2022. Building a Financial Distress Prediction Model Using Grey
Relation Analysis and Grey Model (1, 12) In Islamic Commercial Bank in Indonesia
28) Pretty A. Veronica Tampubolon, 2024. Analyzing Factors Influencing Purchase
Intention for Fashion Product E-Commerce in Indonesia
29)Le Thi Thanh Ha, 2024. The impacts of financial literacy and risk tolerance on
individuals’ investment decision and the moderating effect of income"
30) Pham Vian CHIEN, 2024. “The effects of perceived organizational support on employees’
workplace outcomes: mediating role of psychological capital among Vietnamese workers
31) Susilo Nur Aji Cokro Darsono
32) Eko Hariyadi
33) Kristianus Oktriono

269



34) Andi Amri
35)Rita Rosiana, 2025. Corporate Governance and Firm Performance: Does Capital
Structure Matter?

36) Fang, Ming Sheng

270



