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Abstract:

The study aimed to indicate the impact of the return and non-market risk on the
market value of the shares of the banking sector listed on the Iraq Stock Exchange. In
order to measure the impact of return and non-market risk on the market value of the
stock. The Pannel method used the aggregate regression model (PM) for the Iraqi
private banks for the period 2010-2018. The study found that there is an adverse impact
between return and market value, as well as a positive impact between the non-market
risk and market value.
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Dependent Variable: Y

Method: Panel EGLS (Period SLUR)

Drate: 10/24/19 Time: 19:03
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Feriods included: 9

Cross-sections included: 18

Total panel (unbalanced) cbservations: 153

Linear estimation after one-step weighting matrix

Feriod weights (PCSE) standard errors & covariance (d.f. corrected)
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