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Abstract

The aim of this study was to investigate the effect of stock risk and institutional
investors on stock returns in companies listed on the stock exchange in the years
1390 to 1396. The research statistics community is companies listed on the stock
exchange with 99 samples. The present study is a descriptive-correlational study
based on cross-sectional data analysis and is applied in terms of purpose. The
research hypotheses were tested using Eviews software. The results showed that
there is a positive and significant relationship between stock price risk and stock
returns. There is a negative and significant relationship between institutional
investors and stock returns.
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