A0y g Aslaal) g Aullall b jal) dlae
ISSN 2352-9962/F-ISSN 2572-0147

2020 ¢ 52 01 2l (07 o)

()Eb; Univ. Publish.

e

Y agul) Gom B shlially allal) ¢y A8l aps
— Wialle G Alla A
Assessing the Relationship between Return and Risks in
the Islamic Stock Market - Case Study of the Malaysian Market -

205w agaaa ] 1Tl Laa
rahmanebti25 @ gmail.com. yifjall 2 didaicd daala!
saH.mahmoud @ yahoo.fr « yifjall 2 didaicd dzala’
2020/05/02: 58 5 2020/04/06 sl gy ls 2020/02/03: amdod) g5

/
Abstract

This study aims at highlighting the nature of
the relationship between return and risks of
Islamic stocks through the case study of the
Malaysian Islamic stock market. Therefore,
this study begins by identifying a sample of
20 stocks that comply with sharia and listed
in the Malaysian Islamic market. Then, for
the period of January 2017 to December
2019, traditional measures were applied to
determine return and risks of these Islamic
stocks. Among the most important findings
of this study is there is a linear relationship
between return and risks of Islamic stocks.

Key Words: Islamic stocks, Islamic stock
return, Islamic stock risks, the Malaysian
Islamic market.
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