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. Douglass and K. Pearce, (1995).
. Fama, (2002).

. Non Calendar Anomalies

. Fama, (2004).

. Stock Spilit Effect

. Fama, Desai and Jain, (1997).

. Dividend Yield Effect
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. Litzenberger, Ramaswamy, (1982).

. Leviesand Keim, (1985).

. Low- Prices Stock Effect

. Guin, (2005).

. Insider Transaction Effect

.. Finnertry, (1976); Lakonishok and Lee, (2001).
. Effect Market Over Reaction

. Shiller, (1981).

. Yunlog, Tang and Tanweer, (2005).
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1 Effect Market Under Reaction

2. Abarbanell and Bernard, (1992).
3. Initial Public Offering Effect

4. Jong Hwan, (2005).

5. Ritler, (1991) and Servaes, (1996).
5. Mc Nichols, (1996).

7. Index Effect
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! Neglected Firm Effect

2. Arbel and Strebel, (1983).

3. Raik Koheli and Theodor K ohers, (2001).
4 Marcus Davidsson, (2006).

5. Political Cycle Effect

5. Thaler, (1987).
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2, Wachtel, (1942).

3. Holidays Effect, Pre-holidays Effect
4. Liano, (1992).

5. Weekend Effect, Daily Effect


www.sid.ir
www.sid.ir

OLeSs aiie 59, 58 Ll 5o (B3 (Sl DL ALl 352y wie glajs, ST S
sl 4y wilgs oo ailyg, GlagSIl cam sl eslatwl 4 vas oo lis Olagod (Jg adl ply g
Lo ke Lol a3l

sl 1y ole (30,5 oS L olgl sl VAAY Jlo o T Tolo sy 510
LIS g5y o 5l gl ogad aesl VAPY-AY ldle Job jo 1050 plows a3l
dogi 55 4 |y plees dlole sloale (55.9,5 ooliiul (lagd b (55T sl (s3lme slo e
o b s g9, i ole )5 151 55, bole o sl dad 45 (5 y5b 4y 1905 s
o585 Sleole Cund a6l 4T 8L (69 SHmas s AP 4 by e slaosls
el (e (oo9l Sleals 093 desi (sl g Sute Hloline jekas ploew 033 Lawgie

sleale 11T (molws F1eargily 1) Jlo ol ST Jlo o Sleals $1.8
kel g ol a3 S 15 liie i 4z g 0590 Jlo BT SIS Sos e 4 L Jlo
b el ool plaisl og3 a1y L sleSacld o 60,5 Oldlas o cw)p 839>
Sl 5 plaws Loz telew (003l a5 wiloog ()T Sl g0l Dlalllas 4xsiS Gl
ool iy bl el Lale ple a4 Cod oMl Jlo ole (e 0 SsS
Alavscalad 5018 w090 Lis (Jlo slalil 5l ()l 5o a5 omasy ol cnlple
1 )555 51 )l o sl 5o Jlo olo (23T po 4zl (pizred el By pne a5l
Al as cal agly 1 oSe Caz )3 oy 3529 1) 18wy p 990 5 00D o
Jlo olo 23T 0 plews (235l 5eSilos 0yl 00 ol 32 5T al wBlise psgetee soliso
Ly 95 e SIST GRS SE 0 a5 (elge I (Sp el S leale ple 4 s
g g0 Ol g Dygo 4 48 )F 18 ax gl 000 plows

S 3 etz ok o8 (Vs 5 (S TGl 5 p0 JUH s b (I
JUSI 405 2 00,93 o0 i 4 gl g pelus oy H5eb ol Jele (g 4 Sladlas

!, Pettengill, (1996).

2, Monthly Effect

3. Yearend Effect, January Effect, December Effect
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