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Abstract

The purpose of this study was to investigate the relationship between stock market motives
and investor sentiment. The scope of this research is listed companies in Tehran stock
exchange and the time domain between 2016 to 2022. The present study is one of the applied
research and it is also in correlation research category. In this research, library method was
used to collect data and information. In the data section of the study, through gathering data
of sample companies with reference to financial statements, explanatory notes and the
monthly stock exchange was performed. Based on the systematic elimination method, 107
companies were selected as the statistical sample .in order to analyze the data, first, the
variance of variance, F-limer, Hausman test and Jarque—Bera test and then multivariate
regression test were used to confirm and reject the research hypotheses. The results of
hypothesis test showed that there is a significant relationship between stock return and stock
return, initial release rate, stock trading volume, institutional investors and economic factors
and investor sentiment to investment in stock market.

Keywords: Initial supply chain, Stock trading volume, Institutional investors, Economic
factors, Investors sentiment
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