
Anomalies in the European REITs Market:
Evidence from Calendar Effects (Palgrave

Macmillan Studies in Banking and Financial
Institutions)

Gianluca Mattarocci

Click here if your download doesn"t start automatically

http://bookengine.site/go/read.php?id=B00LER296Q
http://bookengine.site/go/read.php?id=B00LER296Q
http://bookengine.site/go/read.php?id=B00LER296Q


Anomalies in the European REITs Market: Evidence from
Calendar Effects (Palgrave Macmillan Studies in Banking and
Financial Institutions)

Gianluca Mattarocci

Anomalies in the European REITs Market: Evidence from Calendar Effects (Palgrave Macmillan
Studies in Banking and Financial Institutions) Gianluca Mattarocci

Calendar anomalies are recursive trends in the price of securities, and their relevance is affected by the
characteristics of the market in which the financial instrument is traded. Calendar anomalies attract the
attention of practitioners and academics because they open up the possibility of predicting, at least in part,
the dynamics of financial markets and security prices. These periods in the year that demonstrate particularly
strong performance removes the hypothesis of market efficiency, since all information is not reflected in the
price and allows investment strategies to achieve abnormal returns. The relevance of calendar anomalies
depends on the characteristics of the market in which the security is traded. Real estate markets cannot be
considered perfect and the degree of efficiency and liquidity highlights the opportunities and the importance
of analysing the presence and role of calendar effects.

This book analyses calendar anomalies in the real estate industry with a focus on the European market. It
considers annual, monthly and weekly calendar anomalies looking at a representative sample of European
REITs and highlights the main differences amongst the countries. The author also takes into account a buy
and hold strategy corrected for the day of the week effect, the turn of the month effect, the holiday effect, the
January effect, and any other relevant calendar anomalies. Anomalies in the European REITs Market is an
ideal resource for academics, master and PhD students specializing in asset management and real estate.
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From reader reviews:

Suzanne Macdougall:

This book untitled Anomalies in the European REITs Market: Evidence from Calendar Effects (Palgrave
Macmillan Studies in Banking and Financial Institutions) to be one of several books which best seller in this
year, that's because when you read this e-book you can get a lot of benefit onto it. You will easily to buy this
book in the book retailer or you can order it by means of online. The publisher of this book sells the e-book
too. It makes you quickly to read this book, because you can read this book in your Touch screen phone. So
there is no reason to you personally to past this e-book from your list.

William Riser:

Precisely why? Because this Anomalies in the European REITs Market: Evidence from Calendar Effects
(Palgrave Macmillan Studies in Banking and Financial Institutions) is an unordinary book that the inside of
the guide waiting for you to snap it but latter it will surprise you with the secret that inside. Reading this
book beside it was fantastic author who also write the book in such amazing way makes the content within
easier to understand, entertaining approach but still convey the meaning thoroughly. So , it is good for you
because of not hesitating having this nowadays or you going to regret it. This unique book will give you a lot
of gains than the other book get such as help improving your talent and your critical thinking way. So , still
want to delay having that book? If I have been you I will go to the guide store hurriedly.

Norman Brown:

In this age globalization it is important to someone to acquire information. The information will make you to
definitely understand the condition of the world. The condition of the world makes the information simpler
to share. You can find a lot of recommendations to get information example: internet, classifieds, book, and
soon. You can observe that now, a lot of publisher in which print many kinds of book. The book that
recommended to you is Anomalies in the European REITs Market: Evidence from Calendar Effects
(Palgrave Macmillan Studies in Banking and Financial Institutions) this guide consist a lot of the information
of the condition of this world now. This kind of book was represented how do the world has grown up. The
vocabulary styles that writer use to explain it is easy to understand. The writer made some research when he
makes this book. That is why this book appropriate all of you.

Kerry Maye:

As a pupil exactly feel bored in order to reading. If their teacher asked them to go to the library as well as to
make summary for some publication, they are complained. Just little students that has reading's heart or real
their hobby. They just do what the educator want, like asked to go to the library. They go to at this time there
but nothing reading really. Any students feel that reading through is not important, boring and can't see
colorful photographs on there. Yeah, it is for being complicated. Book is very important in your case. As we
know that on this period, many ways to get whatever we would like. Likewise word says, ways to reach



Chinese's country. Therefore , this Anomalies in the European REITs Market: Evidence from Calendar
Effects (Palgrave Macmillan Studies in Banking and Financial Institutions) can make you sense more
interested to read.
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