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GACR 1614151S: Measurement of frequency-dependent financial risk factors (2016-
2018). Clen tymu.

FP7 EU 612955.SSH-2013.1.3-2: FinMaP Financial Distortions and Macroeconomic
Performance: Expectations, Constraints and Interaction of Agents (2014-2016). Hlavni

fesitel (lokalni koordinator).

GACR 14-2412195: Dynamic correlations and financial market risk (2014-2016).

Spolufesitel.

GACR 13-32263S: Multivariate spectral analysis of financial markets (2013-2015).

Hlavni fesitel.

GACR 13-24313S: Wavelet analysis of nonstationary and long memory economic
time series. (2013-2015). Clen tymu.

GACR P402/12/G097 (Excellence): DYME Dynamic Models in Economics (2012-
2018).Clen tymu.

GACR 402/09/0965: New approaches for monitoring and prediction on capital
markets (2009-2013). Clen tymu.
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[95] GACR 402/09/H045: Nonlinear dynamics in monetary and financial economics.
Theory and empirical models (2009-2011). Clen tymu.

Bibliometricka analyza

SCOPUS (26.10.2023)
Documents: 47
Cited By: 2,581 (2,464 bez sebecitaci)
h-index: 22

Web of Science (26.10.2023) — dle ResearcherID
Results found: 56
Sum of the Times Cited: 2,403 (2,354 bez sebecitaci)
h-index: 22

8 papers rank in the top 10% by citations in Economics (Web of Science highly cited

researchers)

3 papers rank in the top 1% by citations in Economics (Web of Science highly cited

researchers)

Google Scholar (26.10.2023)
Results found: 100
Sum of the Times Cited: 4,306
h-index: 28

RePEc (26.10.2023)
Top 5 Economists (top 1%) in the Czech Republic,
Top 100 in European Union,

Top 500 in World according to RePeC citations rankings

Vybér 5 nejvyznamnéjsich publikaci

BARUNIK J., BEVILACQUA M., & TUNARU R. (2022). Asymmetric Network
Connectedness of Fears. Review of Economics and Statistics, 104(6), 1304-1316,
ISSN: 0034-6535
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Clanek popisuje mechanismy zvysujici se nejistoty v ekonomice vzhledem k ristu obav
ucastnikl finan¢éniho trhu. Obavy S§ifici se nerovhomérné skrze bankovni sektor v reakci na
nejistotu vytvari nejistotu na trzich, kterd ma nasledné vliv na vyvoj redlné ekonomiky. Nas
nové odvozeny index obsahuje cenné informace pro predikci makroekonomickych podminek
a ekonomické nejistoty a mize slouzit jako nastroj pro vyhledové monitorovani systémovych

vvvvvv

8,066.

BARUNIK J., & KLEY T. (2019). Quantile coherency: A general measure for
dependence between cyclical economic variables. Econometrics Journal, 22(2), 131-152.
ISSN: 1368-4221

Clanek zavadi nové obecné miry zavislosti mezi proménnymi, které maji obecné pouZiti pro
ekonomy. Clanek je jednim z nejcitovangjsich ¢lanti ¢asopisu s 140 citacemi (dle Google
Scholar), casopis patii mezi ptedni Spickové Casopisy které publikuji vysledky zakladniho

vyzkumu v ekonometrii.

ANATOLYEYV S., & BARUNIK J. (2019). Forecasting dynamic return distributions
based on ordered binary choice. International Journal of Forecasting, 35(3), 823-835.
ISSN: 0169-2070

Clanek publikovany v prestiznim &asopise International Journal of Forecasting (IF 7,9)

posouva odhady distribuci, a distribuc¢ni regresi.

BARUNIK, J., KOCENDA, E. and VACHA, L., 2016. Asymmetric contedness on the
U.S. stock market: Bad and good volatility spillovers. Journal of Financial Markets, 27,
pp- 55-78.ISSN 1386-4181.

Clanek piichazi s novou mirou asymetrickych preferenci na finanénich trzich, a ukazuje jak se
Soky do negativnich a pozitivnich vynosi ptelévaji s jinou vahou. S 314 citacemi (dle Google

Scholar) ¢lanek pattil hned po publikovani k nejjcitovanéjsim ¢lankiim casopisu.

BARUNIK J., & KREHLIK T. (2018). Measuring the Frequency Dynamics of Financial
Connectedness and Systemic Risk. Journal of Financial Econometrics, 16(2), 271-296.
ISSN: 1479-8409

V clanku ptichdzime s novou metodologii pro méfeni a identifikaci heterogennich Sokd an
finanénich trzich, a tedy systematického rizika. Clanek je s 823 citacemi (dle Google Scholar)
druhy nejcitovanéjsi clanek v Casopise, Casopis je hlavnim casopisem oboru finan¢ni

ekonometrie, a tedy tento ¢lanek vyrazné ptispél k rozvojhi oboru.
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V Praze dne 26.10.2023 et eereeeeeeeieeeeeeireeeeeaaaaeeeeaaraaaeans
Doc. PhDr. Jozef Barunik, Ph.D.
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