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1. Efficient

2.a) See Amling, F. Investment: An Introduction to Analysis and
Management. Englewood Cliffs: Prentice Hall, 1980.and
b) Fama. Eugene. F. Efficient Capital Market: A Review of Theory
and Empirical Work. The Journal of Finance. 2, May. 1970, pp.
383-417.

3. Recardian

4. See Leroy, S. F. Efficient Capital Markets and Martingales.
Journal of Economic Literature. December. 1989, pp. 1583 -
1921.

5. Allocational Efficiency

6. Operational Efficiency
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7. See Namazi, Mohammad. 4 Critical Review of the Efficient Market
Hypothesis. Akron Business and Econmomic Review. 19, 4,
Winter. 1985, pp. 27 - 36. and Hagaman, CarterrFinancial
Management and looking Through Market Risk. Management
Accounting. July. 1994, p. 16.

8. See Sprecher, C.R. Introduction to Investment Management.
Boston: Houghton Mifflin Company, 1975.
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11. Chartist or Technical Theories.

12. Theory of Fudamental or Intrinsic Value Analysis.

13. See Fama, E.F.Random Wulk in Stock Market Prices. Financial
Analysts Journal. Sep- Oct. 1965, pp. 55 -59. and Pring, M. J.
Technical Analysis Explained. 3rd Ed. New York: McGraw- Hill
Inc, 1991.

14. Internal Analyst

15. Market Analyst

16. See Jones, Charles. P. Investments: Analysis and Management.
4 th Ed. New York: John Wiley and Sons. Inc,1994.

17. Dow Theory

18. Charles H. Dow

19. William Hamilton

20. See Pinches, George. E.The Random Walk Hypothesis and
Technical Analysis. Financial Analysts Journal. March - April.
1970, pp. 104 - 110.
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22. Fair - Game Model

23. Submartingie Model

24. Random Walk Model
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Fama, E.F.The Behavior of Stock Market Prices. The Journal of
Business. January. 1965, pp. 34 - 105.
27. See Sharpe, William and Alexander, G.J. Investments.
Englewood Cliffs: Prentice Hall, 1990,
28. Naive Buy - Hold
29. Weak Level
30. Semi - Strong Level
31. Strong Level
32. a) Fama, E. F. Foundation of Finance. New York: Basic Books.
Inc, 1976.
b) Bickseler, J.L. Capital Market Equilibrium and Efficiency.
Leginton: Massachusetts: D.C, Heath and Company, 1977.
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33. Serial Correlation
34. Normality Test
35. Runs Test
36. Filter Rule
37. Buy - Hold
38. Generalized Beta of the Second
39. Variance Ratio
40. Simulation
41. Neural Network
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45. a) Fama EF. and Blume, M.E.Filter Rule and Stock Market
Trading. Journal of Business. January. 1966, pp. 226 - 241.
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b) Alexander, S.S.Price Movements in Speculative Markets.
Trends or Random Walks. Industrial Management Review.
Spring. 1964, pp. 25 - 46.
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46. Book Staber

47. McDonald
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a) Book- Staber, R. M and McDonald, J.B. 4 General Distribution for
Describing Security Price Returns. Journal of Business. 60,3,
1987, pp. 401 - 424.

b) Badrinath, S. G. and Chatterjee, S. On Measuring Skewness and
Elongation in Common Stock Return Distribution: The Case of the
Market Index. Journal of Business. 61, 4, 1988, pp. 451 - 472.

49. Tukey

50. Hooglin

51. Kim, M.J. and Nelson, C.R and Startz, R.Mean Reversion in Stock
Prices: A Reappraisal of the Empirical Evidence. Review of
Economic Studies. 58(3), 195,1991, pp. 515 - 528, and Hamid,
Sh.A. Efficient Volatility Forecasting With S and P 500 Index
Futures Contracts. Boston: Boston University Press, 1995.

52. Market Model

53. Mutual Funds

54. Jensen

55. Sharpe

56. Treynor

57. Linter

58. Performance Evaluation Graph

59. Francis, J.C. Management of Investments. 2nd Ed, New York:
McGraw - Hill, 1988.
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