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Investigating the Volatility of Expected Stock Returns
on Growth Opportunities

Abstract

Volatility of stock returns is one of the controversial financial issues that
have been the focus of capital market researchers in emerging markets in
recent years. The reason for this trend is related to the relationship between
the volatility of stock returns and its effect on the performance of the
financial sector as well as the entire economy. The purpose of this research is
to study the fluctuations of stock returns predicted on growth opportunities.
The statistical research population of companies admitted to Tehran Stock
Exchange and the studied sample includes 113 admitted companies during
the years 2013 to 2022. The research method is descriptive and correlational
in terms of the relationship between variables, and it is practical in terms of
purpose. The results of the research hypotheses test show the positive and
significant impact of the predicted stock return fluctuations on the growth
opportunities of the companies.
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