
 

 

A partnership between the UCLA Ziman Center for Real Estate and the UCLA Anderson Forecast sponsored by 

the Ziman Center's UCLA Rosalinde and Arthur Gilbert Program in Real Estate, Finance and Urban Economics

 

 

https://onlinelibrary.wiley.com/doi/epdf/10.1111/1540-6229.12353
https://www.areuea.org/
https://www.areuea.org/
https://www.linkedin.com/in/andrewdemers/
https://www.anderson.ucla.edu/faculty-and-research/finance/faculty/eisfeldt


 

Annualized average city-level house price appreciation, net rental yields, and total returns 

1986-2014 by house price quintile, lowest (1) to highest (5)  
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TABLE Average net rental yields, house price appreciation, and total returns by city from 1986 to 2014, sorted in declining 

order by observed biannual Sharpe ratio 
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