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Social Responsibility and Systematic Risk Companies
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Abstract

The main purpose of this study is to identify the relationship between social responsibility
and systematic risk of companies admitted to the Tehran Stock Exchange. The realm of this
research is the Tehran Stock Exchange and the realm of time between 2011 and 2014. In this
study, systematic risk is considered as an associated variable. Regarding the systematic
elimination method, 107 companies were selected as the research sample. Non-homogeneity
variance tests, F lemmer test, Hausman test and Lane-Levine test were used as pre-test and
regression test was used as post-test to confirm and reject the research hypotheses. The
software used in this research for the analysis of data is the Wviews 8 software.The results of
the research showed that there is a significant relationship between social responsibility and
systematic risk of the companies admitted to the Tehran Stock Exchange. There is a
meaningful relationship between the payment to shareholders and the systematic risk of
companies admitted to the Tehran Stock Exchange. There is a meaningful relationship
between payments to creditors and the systematic risk of companies admitted to the Tehran
Stock Exchange.
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