Highlights
· Using GARCH(1,1) with a robust estimator, two exploitable trading strategies are identified in 
Ethereum and Litecoin.
· Ethereum investors can generate abnormal returns in January.
· Abnormal profits can be generated from short-selling Litecoin onin Mondays.
· [bookmark: _GoBack]Empirical results support the hypothesisize that differentce cryptocurrenciesy have varyingdifferent degrees of efficiency.
