
Home   All Journals   Economics, Finance & Business   Financial Analysts Journal   List of Issues

 Volume 44, Issue 6   Calendar Anomalies: Abnormal Returns at ....

Volume 44, 1988 - Issue 6

Financial Analysts Journal 

64

Views 

90

CrossRef citations to date 

0

Altmetric

 Cite this article   https://doi.org/10.2469/faj.v44.n6.28

CFA Institute members: sign in to access the Financial Analysts Journal.

Research Articles

Calendar Anomalies: Abnormal Returns at

Calendar Turning Points

Pages 28-39 | Published online: 31 Dec 2018

 &Bruce I. Jacobs Kenneth N. Levy

    Citations   Metrics   Reprints & Permissions  Read this article  Share

Cli k t i i i



 

https://www.tandfonline.com/action/clickThrough?id=112947&url=https%3A%2F%2Fcfany.org%2Fevent%2Fanniversary-celebration-investment-luminaries-debate-the-equity-risk-premium%2F&loc=%2Fdoi%2Fpdf%2F10.2469%2Ffaj.v44.n6.28&pubId=52518227&placeholderId=1073&productId=107039
https://www.tandfonline.com/
https://www.tandfonline.com/action/showPublications?pubType=journal
https://www.tandfonline.com/subjects/economics-finance-business-industry
https://www.tandfonline.com/journals/ufaj20
https://www.tandfonline.com/loi/ufaj20
https://www.tandfonline.com/toc/ufaj20/44/6
https://www.tandfonline.com/toc/ufaj20/44/6
https://www.tandfonline.com/journals/ufaj20
https://doi.org/10.2469/faj.v44.n6.28
http://rpc.cfainstitute.org/en/utility/partner-redirect?type=FAJUrl&value=https%3A%2F%2Ftandfonline.com%2Ftoc%2Fufaj20%2Fcurrent&loc=%2Ftoc%2Fufaj20%2Fcurrent&;actioncontext:url???
https://www.tandfonline.com/author/Jacobs%2C+Bruce+I
https://www.tandfonline.com/author/Levy%2C+Kenneth+N
https://www.tandfonline.com/action/clickThrough?id=5931&url=%2Fr%2Fsubjectsample-efbi&loc=%2Fdoi%2Fpdf%2F10.2469%2Ffaj.v44.n6.28&pubId=52518227&placeholderId=1074&productId=3092
https://www.tandfonline.com/doi/citedby/10.2469/faj.v44.n6.28?scroll=top&needAccess=true
https://www.tandfonline.com/doi/metrics/10.2469/faj.v44.n6.28?scroll=top
https://www.tandfonline.com/doi/permissions/10.2469/faj.v44.n6.28?scroll=top
https://www.tandfonline.com/doi/pdf/10.2469/faj.v44.n6.28
https://www.addtoany.com/share#url=https%3A%2F%2Fwww.tandfonline.com%2Fdoi%2Fpdf%2F10.2469%2Ffaj.v44.n6.28&title=Calendar%20Anomalies%3A%20Abnormal%20Returns%20at%20Calendar%20Turning%20Points%3A%20Financial%20Analysts%20Journal%3A%20Vol%2044%20%2C%20No%206%20-%20Get%20Access
https://www.tandfonline.com/
https://www.tandfonline.com/action/showCart?FlowID=1


Log in via your institution

  Access through your institution

Log in to Taylor & Francis Online

  Log in

Restore content access

 Restore content access for purchases made as guest

Click to increase image size

https://www.tandfonline.com/action/ssostart?redirectUri=%2Fdoi%2Fpdf%2F10.2469%2Ffaj.v44.n6.28
https://www.tandfonline.com/action/showRestoreContentAccess


Purchase options * Save for later

* Local tax will be added as applicable

PDF download + Online access

48 hours access to article PDF & online version

Article PDF can be downloaded

Article PDF can be printed

EUR 48.00  Add to

cart

Issue Purchase

30 days online access to complete issue

Article PDFs can be downloaded

Article PDFs can be printed

EUR 175.00  Add to

cart

Related Research 

Recommended articles Cited by 

90

Disappearing anomalies: a dynamic analysis of the persistence of anomalies

Wessel Marquering et al.

Applied Financial Economics

Published online: 21 Aug 2006



People also read

https://www.tandfonline.com/action/saveItem?doi=10.2469/faj.v44.n6.28
https://www.tandfonline.com/action/addToCart?id=SSHAP_N_2014-SSH%20ARTICLE%20PURCHASE%202025%20EURO%20%E2%82%AC-ELECTRONIC-EUR-10.2469/FAJ.V44.N6.28-655088
https://www.tandfonline.com/action/addToCart?id=UFAJPF_ISS_2025-UFAJPF_ISS_2025_Z5-ELECTRONIC-EUR-10.2469/FAJ.V44.N6.28-685650
https://www.tandfonline.com/action/clickThrough?id=112808&url=https%3A%2F%2Frpc.cfainstitute.org%2Fresearch%2Fcelebrating-research-excellence%2F80-years-financial-analysts-journal-anniversary&loc=%2Fdoi%2Fpdf%2F10.2469%2Ffaj.v44.n6.28&pubId=52518227&placeholderId=101378&productId=107039
https://www.tandfonline.com/doi/full/10.1080/09603100500400361?src=recsys
https://www.tandfonline.com/author/Marquering%2C+Wessel


The January Effect

Mark Haug et al.

Financial Analysts Journal

Published online: 2 Jan 2019



Calendar effects in Eastern European financial markets: evidence from the Czech Republic, Slovakia and

Slovenia

Dimitar Tonchev et al.

Applied Financial Economics

Published online: 23 Aug 2006



https://www.tandfonline.com/doi/full/10.2469/faj.v62.n5.4284?src=recsys
https://www.tandfonline.com/author/Haug%2C+Mark
https://www.tandfonline.com/doi/full/10.1080/0960310042000264003?src=recsys
https://www.tandfonline.com/author/Tonchev%2C+Dimitar


Information for

Authors

R&D professionals

Editors

Librarians

Societies

Open access

Overview

Open journals

Open Select

Dove Medical Press

F1000Research

Opportunities

Reprints and e-prints

Advertising solutions

Accelerated publication

Corporate access solutions

Help and information

Help and contact

Newsroom

All journals

Books

 Sign me up

 

 

Keep up to date

Register to receive personalised research and resources

by email

Copyright © 2025 Informa UK Limited Privacy policy Cookies Terms & conditions

Accessibility

Registered in England & Wales No. 01072954 

5 Howick Place | London | SW1P 1WG

https://authorservices.taylorandfrancis.com/
https://taylorandfrancis.com/who-we-serve/industry-government/business/
https://editorresources.taylorandfrancis.com/
https://www.tandfonline.com/page/librarians
https://www.tandfonline.com/societies
https://www.tandfonline.com/openaccess
https://www.tandfonline.com/openaccess/openjournals
https://www.tandfonline.com/openaccess/openselect
https://www.tandfonline.com/openaccess/dove
https://www.tandfonline.com/openaccess/f1000
https://taylorandfrancis.com/who-we-serve/industry-government/marketing/
https://taylorandfrancis.com/partnership/commercial/advertising-solutions/
https://taylorandfrancis.com/partnership/commercial/accelerated-publication/
https://taylorandfrancis.com/who-we-serve/industry-government/business/purchasing-options/
https://help.tandfonline.com/
https://newsroom.taylorandfrancisgroup.com/
https://www.tandfonline.com/journals?&pageSize=3000
https://www.routledge.com/
https://taylorandfrancis.formstack.com/forms/tfoguest_signup
http://facebook.com/TaylorandFrancisGroup
https://twitter.com/tandfonline
http://linkedin.com/company/taylor-&-francis-group
https://www.youtube.com/user/TaylorandFrancis
http://www.weibo.com/tandfchina
https://bsky.app/profile/tandfresearch.bsky.social
https://www.informa.com/
https://informa.com/privacy-policy/
https://privacy.informa.com/trackers/en/
https://www.tandfonline.com/terms-and-conditions
https://www.tandfonline.com/accessibility
http://taylorandfrancis.com/

