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 - N.º de citações Scopus: 6
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5 Judice, P. & Zhu, Q. J. (2021). Bank balance sheet risk allocation. Journal of Banking and Finance. 133
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 - N.º de citações Scopus: 4
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247-264
 - N.º de citações Scopus: 2
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8 Birge, J. R. & Judice, P. (2013). Long-term bank balance sheet management: estimation and simulation of risk-
factors. Journal of Banking and Finance. 37 (12), 4711-4720
 - N.º de citações Web of Science®: 21
 - N.º de citações Scopus: 19

1 Judice, P., S. Maier-Paape, A. Platen & Q.J. Zhu (2023). Scalar and Vector Risk Measures in the General
Framework of Portfolio Theory. Springer Science and Business Media LLC.

1 Judice, P. (2023). Bank balance sheet optimization. In Reference Module in Social Sciences.: Elsevier.
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