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Investor Sentiment and Returns of High Cash Flow Volatility Stocks
in the Egyptian Exchange.

Dr. Mahmoud Fathy Shallkamy

Abstract

This study examines the relationship between Investor sentiment and returns of high cash flow
volatility stocks in the Egyptian exchange, using data from (EGX 100) index, during the years (2015-
2019), The results indicated that sentiment has significant impact on returns of high cash flow
volatility stocks while the Size, Leverage «Profit have no effect on the relationship between of
sentiment and returns of high cash flow volatility stocks.

Keywords

Investor sentiment - Cash flow volatility - stock returns - Egyptian exchange.

APA ?Ua.d L58g dwlyuld ij‘ G o]l
il lasasll s ol ] Wlses yotluell ALl (L1 .(2021) se28 sp0me « slaLls
8ylemall S 8 0¥ aglald 4y iSe wllf Aaels dlme Ay iall & in)edl § AdLall

56 — 43 ((3) 58 LSyl dasls

Al gasme 39l deLally il B9 puas
2021©,15¥1 polall Ay LSy | dnals Alsl

[56]



