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		Abstract

		Seasonality phenomenon based on superstitions and beliefs is still an interesting topic to investigate. Other belief which may become interesting topic to investigate is Chinese Zodiac. Chinese Zodiac Effect is based on a myth that each year circumstance will be affected by every underlying year symbol. This Chinese Zodiac will be accompanied by five fixed elements. Commodities market such as precious metal market is related closely with financial market since it becomes an alternative investments. Seasonalities could also occur in these market. Based on the background, this study will investigate Chinese Zodiac Effect and Fixed Element Effect on precious metals market. Data used by this study are gold and silver annual average since year of 1900 until 2013. Meanwhile, due to data availability, platinum annual data since year of 1960 until 2013 used. By applying GARCH (1,1), the finding shows that there are Chinese Zodiac Effect and Fixed Element Effect on precious metals market. The Chinese Zodiac and Fixed Element Effect tend to vary across those precious metals market. These may lead to the conclusion that Chinese Zodiac Effect and Fixed Element Effect just statistical properties only without any connection with superstitious and certain cultural beliefs. 
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