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News Professor Cheng-Few Lee ranks #1 based on his publications in
the 26 core finance journals, and #163 based on publications in the 7
leading finance journals (Source: Most Prolific Authors in the Finance
Literature: 1959-2008 by Jean L Heck and Philip L Cooley (Saint
Joseph's University and Trinity University). Market microstructure is the
study of how markets operate and how transaction dynamics can affect
security price formation and behavior. The impact of microstructure on
all areas of finance has been increasingly apparent. Empirical
microstructure has opened the door for improved tra



