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Abstract:

The objective of this study is to identify the factors affecting the market value of shares of
the sectors listed on the ASE for the period 2005-2015. Multiple regression analysis has been
used. The study found that there is a statistically significant effect for the following factors:
return on assets, volume of trading, return on equity and structural changes that took place in the
Amman Stock Exchange on the market value of shares. The volume of trading is the most
influential factor. Furthermore, there is no statistical significance of the variable interest rate and

the rate of inflation on the market value of shares for the same period.

The study suggested several recommendations, the most important of which is the need to
increase the awareness of investors in the ASE about the factors affecting the market value of

shares. In addition, to make further studies that conduct on the degree of relationship between the
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market value of shares on the Amman Stock Exchange and the volatility of other international

and domestic markets indices.

Keywords: Return on Assets; Trading Value; Return on Equity and Market Value for Share;
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