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Abstract

The purpose of this study is testing the impact of the amount of free
floating stock on the rate of equity risk on the Tehran Stock Exchange
companies. In the other words, we check that the amount of Free Floating
Stock, how effect on Equity Risk.

To perform this study, a typical group including fifty top companies were
selected in 1387. The seasonal data including ten periods of three months and time
length from 1385 to 1387 was obtain and examined. In this research, the rate of
free floating rate as independent and Equity Risk as dependent variable was
considered.

This research with descriptive and collective methods was performed by
putting the assumption into test and data disseminations of the research
purpose, parametric test, and collective non parametric and regression
analysis have been used in regard to decision making and research
assumptions based on probabilities theories research ambiguities have been
removed.

Research results indicate reverse and meaningful relationship between the
amount of Free Floating stock and Equity Risk during the period of research
has been performed.

Key Words: Free Floating Stock, Equity Risk, Strategic Shareholders.
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