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Abstract

The main objective of this study was to investigate the effect of internal
factors include (earnings per share, dividend per share, price to earnings
ratio, liquidity ratio, return on assets and the capital increase), on the stock
price changes in investment companies listed on the Tehran Stock
Exchange. The study population would also be included all investment
companies in the financial intermediation industry and ancillary activities,
during of the 2007 to 2014. The paper used different methods for testing
of hypothesis included correlation and multivariate regression, t-test and
Pearson correlation coefficient. The result of the main hypothesis in spite
of a relationship between dependent and independent variables proposed a
regression model at confidence of 95%, the variables of earnings per share,
dividend per share and the ratio of price to earnings, liquidity ratio effects
on supply and demand and finally on the price of stock compared to other
factors.
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