
Find topics, articles or authors...

Selected Topic: All topics

Overreaction and Trading Strategies in European iShares

David P. Simon, Joel S. Sternberg

The Journal of Alternative Investments  Summer 2005, 8  ( 1) 29 - 41

DOI: 10.3905/jai.2005.523081

 Download PDF  Add to Favorites  Share  Labels  Cite  
Alerts

The Journal of Alternative Investments Vol 8 Issue 1
(/content/iijaltinv/8/1)
Volume 8, Issue 1  
Summer 2005 (/content/iijaltinv/8/1)

Log in (/openid-connect/sams-sigma/login-redirect?
prompt=login&openid_connect_destination=/content/iijaltinv/8/1/29) to access this content or Request a Demo
(/Request-Demo)

Log in (/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijaltinv/8/1/29)  

Request a Demo (/Request-Demo)

Previous (Https://Www.Pm-Research.Com/Content/Iijaltinv/8/1/14) Next

Back to top 

 Focus (/highwire_display/entity_view/node/27977/content_tabs)

Article Authors

. .

 Download PDF  Add to Favorites  Share  Labels  Cite  Alerts



(/index.php/) My Account (/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijaltinv/8/1/29&custom_message=You%27

By clicking “Accept All Cookies”, you agree to the storing of cookies on your device to enhance site navigation, analyze site usage, and
assist in our marketing e�orts.

Cookies Settings  

Reject All  

Accept All Cookies

https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjstUaOxmfg5ZF2a_kmHkCasbZsNCwo7SM449EifVNFRcoV1CxhZ5sLSfZmvqHNN_zzcXArMu5NRj_LHZfUUh7lgh8V8kzn5Y6AN_ZehYRoniAow6a7MMNYnoD6guTLfzeKmZhIMv4bxMmvKNcpyc9ruruWOES1K8EZxSBKAvZwH8B4NPry4M3BbL2Px5AAgTzMeUeZusPV6PxGY_fNgguSnVLLnUeNi0DgwqChnD0OaP_4MKQYA-T6OcdgE2GBW4h5ES7y4CEUI04iZ4J4pch4UtP8_CnrfKXiRYCIMtfb92k3zMXHkaiUOnDL7SU74BYJKeY0sL5g7nZIbsMBvgwCyJsYifY6-zl_TIS5Bt_JSQygLjbpf4kVo&sig=Cg0ArKJSzD53Sskf2dWR&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/journals
https://www.pm-research.com/content/iijaltinv/8/1
https://www.pm-research.com/content/iijaltinv/8/1
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijaltinv/8/1/29
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijaltinv/8/1/29
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/content/iijaltinv/8/1/14
https://www.pm-research.com/content/iijaltinv/8/1/42
https://www.pm-research.com/highwire_display/entity_view/node/27977/content_tabs
https://www.pm-research.com/index.php/
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijaltinv/8/1/29&custom_message=You%27ll%20need%20to%20create%20a%20new%20password%20to%20access%20the%20new%20PMR%20website%20for%20the%20first%20time.%20To%20do%20this%2C%20please%20click%20%27Forgot%20password%3F%27%20below.%20For%20help%2C%20email%20support%40pm-research.com


 (/index.php/)

Part of the With Intelligence Group

 

About
(/about-

us)

Contact
(/contact-

us)

 

 

https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjss4NsPk2seWeFLZ61UAYD2pqiKPuEyLoQthLk-I9JyOYWf4sZsX9Mk7mHH7EmY6cQoMcJ-1u2Kah9Gz2kHJtZejflho8o-z-KMCCj_cAitW54poZR4VqGLIU91Fe5Aao_glwQ61fuCQOBYMXl5zKhF5wuEeHF8k1n-RflLM1jTj6NNG6LU6msEdt18eAQdsH1HSCaQV11j3Ejpz47Qkw6VV2XLZhp5R1meNS--rUfqTDXuw4CxBp6CMgVaAueWQQOmN3VCO6v4dYgy3IK0W4dRQLu9gTPJpx19gmVI6pOH5rwKiePpq9YIRWiR-HC5WASlkBt9cg3IsUdIyzV0gjBl5E-kYoyKOaCMg0IG5Yv6Jx9t0MWwMh-4&sig=Cg0ArKJSzJnx3esTMS6j&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/collections
https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjsvaDlHGu5Ci4Yz1sAd7KgidoUAV9w-9PyuVGOirRC6F_0khDpDWPe6Jd-HNbuz1OvUpnRpM3ycIN1MG1Gx9pHMbjCFauvCre4DjtatdzckQOmyKi9vhk9L7TVdkE7KQ5JKShhuDUk4GfUsvruhXFC9bZu73QZKbDgXolOcK5igsPUKHTDDcRbMOnE25_sNAPe7dyORSPjEUGQjGkXT_t6kaelA86Lrk0wCKW6_4mQk5NJD68cXDs9RjOLxQWqkxWoXpCPXbCARPS3EY7-FQwRSn9Cyy_y1q-rtKwwFXie79ocjSdxXxiwY_SqsmSpQjMlklxaat10rCEfb1FzYApZiEBHl1KDgVh9t5EkoJiPvQcsYBFeFRtm0&sig=Cg0ArKJSzO_DYuh7HWAE&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://pardot.pageantmedia.com/JOI-Call-For-Papers
https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjsv_suYu68ECSOCM0N1rDU8COxioxuHby402n0SZJRVd1CMPTNTj0_qsTAV7uFzWyH2eJVmixzLulkFvMHyqPT8sdRXM-Z3iRvJsa9zJ9nn8_twXkEtQ_F882DbeO5Gam7RMPeRIGsqyKVM_365oBhc21NhUyDfI0mxOa5i0grUFWq49y8I-tQ04zz9IWn3d707et-Mc1a3JVIYLvAeRxpgeuYaq90wYyKFzalsVL1oxNDJJHTcY0aNv3DuFWIhmFayLFmPcvLInsVJ9OlHarQtaitWHDVFW99wehXq6rs_iNAEIIf7lQtPI8PymtK8YClhg0ORdNGNKGq2s59i4khFNhA6fAUz0cBHUl-zQuuiWVL1IJ_UKm0U&sig=Cg0ArKJSzEuMS9Xzlqw8&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/publish-your-research
https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjsvVHr9OEJ93Dt-ZArfSUMwyGobZfIBlRe-BZM8JFi8ZXZTBxSI0ClbR5MDFAoDljAKCX0coVZXOXdD0nK2omBbOomh8zQ7IZ9PbS0FAjHRopTaTs9-4jhpN0mwBST_V37NoWYDc0dzPHVurNbAUXIGElkqJnWXWkxyXkHwUwurg9YUUssr7U9Jgsxo6KBhE-XN-ZuNiZc74dMafUomS04zCzFlbPcMNIOckcR9Kk-TSQ6OThV2o3g-rWNfcCiLSvwvM4wWvD0ajbQs0vhcP5UPZkJMT7WjTAn7VsyZ6D9ttlUsiJ6IiQstpFw5kMaa67RUKll65n_y5IVVjxzbIFsaHr6Fxt1VQkWrgHdpiykCagkVQYEsJtHc&sig=Cg0ArKJSzPP55j8JabPg&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/journals
https://www.pm-research.com/index.php/
https://www.pm-research.com/about-us
https://www.pm-research.com/contact-us


tter.com/PM_Research_)ww.linkedin.com/company/pmresearch/)

Locations

New York

41 Madison Avenue

20th Floor

New York, NY 10010

646 931 9045

London

One London Wall

London, EC2Y 5EA

0207 139 1600

Hong Kong

21/F Cityplaza Three,

14 Taikoo Wan Road,

Taikoo

Explore our Research

By Topic

By Journal

Portfolio Management in Theory and Practice (/index.php/topic/portfolio-management-theory-and-practice)

Quantitative Finance (/index.php/topic/quantitative-finance)

Economics and Financial History (/index.php/topic/economics-and-financial-history)

Risk Management in Theory and Practice (/index.php/topic/risk-management-theory-and-practice)

Asset Classes (/index.php/topic/asset-classes)

Regulation, Taxation, Governance, and Compliance (/index.php/topic/regulation-taxation-governance-and-compliance)

Portfolio Management (/index.php/content/iijpormgmt)

Financial Data Science (/index.php/content/iijjfds)

Impact & ESG Investing (/index.php/content/pmrjesg)

Fixed Income (/index.php/content/iijfixinc)

Investing (/index.php/content/iijinvest)

Derivatives (/index.php/content/iijderiv)

Alternative Investments (/index.php/content/iijaltinv)

Retirement (/index.php/content/iijretire)

Wealth Management (/index.php/content/iijwealthmgmt)

Beta Investment Strategies (/index.php/content/iijindinv)

Structured Finance (/index.php/content/iijstrfin)

https://www.pm-research.com/contact-us
https://twitter.com/PM_Research_
https://www.linkedin.com/company/pmresearch/
https://www.pm-research.com/index.php/topic/portfolio-management-theory-and-practice
https://www.pm-research.com/index.php/topic/quantitative-finance
https://www.pm-research.com/index.php/topic/economics-and-financial-history
https://www.pm-research.com/index.php/topic/risk-management-theory-and-practice
https://www.pm-research.com/index.php/topic/asset-classes
https://www.pm-research.com/index.php/topic/regulation-taxation-governance-and-compliance
https://www.pm-research.com/index.php/content/iijpormgmt
https://www.pm-research.com/index.php/content/iijjfds
https://www.pm-research.com/index.php/content/pmrjesg
https://www.pm-research.com/index.php/content/iijfixinc
https://www.pm-research.com/index.php/content/iijinvest
https://www.pm-research.com/index.php/content/iijderiv
https://www.pm-research.com/index.php/content/iijaltinv
https://www.pm-research.com/index.php/content/iijretire
https://www.pm-research.com/index.php/content/iijwealthmgmt
https://www.pm-research.com/index.php/content/iijindinv
https://www.pm-research.com/index.php/content/iijstrfin


Trading (/index.php/content/iijtrade)

Private Equity (/index.php/content/iijpriveq)

Practical Applications (/index.php/pa-reports)

© 2023 With Intelligence Ltd (https://withintelligence.com/) | All material subject to strictly enforced copyright laws.

Cookies (https://www.pageantmedia.com/cookies/)

Code of ethics (/index.php/code-of-ethics)

Terms & conditions (https://www.pageantmedia.com/terms/)

Privacy policy (https://withintelligence.com/privacy/)

https://www.pm-research.com/index.php/content/iijtrade
https://www.pm-research.com/index.php/content/iijpriveq
https://www.pm-research.com/index.php/pa-reports
https://withintelligence.com/
https://www.pageantmedia.com/cookies/
https://www.pm-research.com/index.php/code-of-ethics
https://www.pageantmedia.com/terms/
https://withintelligence.com/privacy/

