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ABSTRACT

The purpose of this study is in connection with the United States stock market impact the Asia-Pacific region stock markets and

REITs (the Asia countries include Japan, Taiwan, Hong Kong, Singapore, South Korea and Australia). This study to select the

January 1, 2006 to December 31, 2008 and run Asia-Pacific region in the countries listed REITs merchandise (J-REITs, T-REITs,

H-REITs, S-REITs, K-REITs and the A-REITs), and stock index as a study sample, to discuss the interactions of the U.S. stock

market and the Asia-Pacific region stock markets and REITs, in order to understand these two financial products.

This study used the E-Views 5.0 and its application of empirical methods. The results show that: the U.S. stock market indeed

impact the Asia-Pacific region stock markets and REITs, even through the Asia countries not alike, but the results show the U.S.

stock market has a significant influence for the Asia-Pacific region stock markets and REITs.
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