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1. Effect Market Hypothesis (EMH )
2. random walk

3. abnormal return

4. riding the trend

5. rational behavior
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1. momentum strategy

2. contrarian strategy

3. overreaction

4. underreaction

5. event study

6. short term momentum

7. long term reversal

8. excessive volatility

9. Post-Earnings-Announcement Drift (PEAD)
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1. winner stock

2. loser stock

3. heuristic

4. cognitive and emotional biases
5. representativeness
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1. winner portfolio
2. loser portfolio
3. overreaction hypothesis
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