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and anomalies in stock market behavior, including
momentum and contrarian profits, market cycles,
asset pricing models, and risk factors. The
research delves into the impact of firm size,
liquidity, and value at risk on expected returns, as

well as the performance of factor investing and Create report | | 3¢
portfolio strategies.

Key aspects of the research include:

+ Studying the relationship between stock
return volatility, risk measures, and firm
fundamentals.

+ Evaluating asset pricing models, portfolio
strategies, and factor investing performance.
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This Topic Cluster is about the impact of
behavioral biases on investment decision-making,
the relationship between government control and
cash dividends, the contagion effects between
international energy markets and geopolitics, the
influence of retail investor attention on stock
demand and returns, and the modeling and

forecasting of stock returns and volatility.
Key aspects of the research include:

» Investigating the contagion effects and
interactive mechanisms between international
energy markets and geopolitics.

+ Exploring the association between retail
investor attention, stock demand, and
returns.

» Incorporating behavioral biases into
investment decision-making to improve
portfolio management and financial

outcomes.
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1. Gupta, Rangan ZAF  University of Pretoria 189 6,569 2.16 4,346
2. Bouri, Elie I. LBN | ebanese American University 132 6,273 3.78 5,427
3. Vo, Xuan Vinh VNM  University of Economics Ho Chi Minh City 130 6,173 3.75 4,231
4. Tiwari, Aviral Kumar Indian Institute of Management Bodh Gaya 125 5,346 2.75 3,824
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