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Abstract

The main purpose of this study is to level the indicators of extreme events
affecting the behavior of investors and capital market risk using a structural-
interpretive modeling approach.

The validity of the questionnaire was confirmed by respected professors,
advisors and financial experts. Also, Cronbach's alpha coefficient was used
for the reliability of the questionnaire, which was more than 0.7 for all
variables, and MIC MAC software was also used to analyze the data.

Findings from the structural-interpretive method in this study show that
the extreme events indices are ranked at five levels. So that, inflation and
sanctions indices in the fifth level, have the greatest impact and air pollution
index in the first level, have the least impact on investor behavior and capital
market risk.
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