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Syrian Popular Culture
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International Review of Financial Analysis
Volume: 43 (January 2016)

Diamonds vs. precious metals: What shines brightest in 1-14
your investment portfolio?
Rand Kwong Yew Low, Yiran Yao, Robert Faff

The Christmas effect—Special dividend announcements 15-30
Hamid Beladi, Chi Chur Chao, May Hu

Realism, skill, and incentives: Current and future trends in 31-40
investment management and investment performance
Andrew Mason, Sam Agyei-Ampomah, Frank Skinner

Global versus local beta models: A partitioned distribution 41-47

approach
Riccardo Bramante, Diego Zappa

Recent advances in hedge funds' performance attribution: 48-61
Performance persistence and fundamental factors
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US stock price movements
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Explaining turn of the year order flow imbalance 76-95
Patricia L. Chelley-Steeley, Neophytos Lambertides, James

M. Steeley

Intra- and inter-regional return and volatility spillovers 96-114

across emerging and developed markets: Evidence from
stock indices and stock index futures

Larisa Yarovaya, Janusz Brzeszczynski, Chi Keung Marco
Lau

Impact of speculation and economic uncertainty on 115-127
commodity markets

Pierre Andreasson, Stelios Bekiros, Duc Khuong Nguyen,

Gazi Salah Uddin

Does portfolio margining make borrowing more attractive? 128-134
Dmytro Matsypura, Laurent L. Pauwels
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