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Abstract

The purpose of this study is to investigate the relationship between cost stickiness and the
risk of stock price falls in companies listed on the Tehran Stock Exchange with practical
suggestions. The present research is applied research in terms of purpose. This research is of
descriptive correlation type and research methodology is post-event type. To test the
hypotheses, a multivariate regression model was used. The data obtained in relation to the
research variables were entered into an Excel spreadsheet and then analyzed using EViews
and Stata software. The statistical population of this research is the systematic elimination
method from all companies listed on the Tehran Stock Exchange during the period 1390 to
1398. The results showed that cost stickiness has a significant and positive effect on the risk
of stock price falls and the hypothesis is accepted at the 95% confidence level. The risk of a
company's stock price falling is a function of the transfer of its information from inside to
outside. Through cost adhesion analysis of the companies surveyed, it is argued that
operational risk is also an important factor that affects the risk of falling stock prices. For
companies with cost stickiness, the risk of a fall is reduced.
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