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Abstract

The researcher aims to estimate the future risk and measure the actual risk of the
Corona crisis on the Egyptian stock market using the value at risk (VaR) model
during the period from 2020 to 2021. The study is based on data of the main stock
index EGX30 and the variables of trading in the market during that period. The
study adopts the Correlation Model and Regression Model as models for the
statistical analysis of the data. The researcher found that the actual risk of the
market was less than the risk estimated by the value at risk (VaR) method. The
study indicates that the Egyptian stock market was characterized by strength and
durability in the face of the crisis. Also, the researcher found a negative
psychological relationship between the Corona pandemic and each of the main
market index EGX30, the value of market capitalization, the percentage of
investment in stocks, and the acquisition of stocks by non-Egyptians. Additionally,
the researcher found an inverse relationship between the Corona pandemic and
each of the number of trading transactions, the percentage of investment in bonds,
and the acquisition of bonds by non-Egyptians.

Keywords: stock market, COVID-19 pandemic, value-at-risk model, risk
management
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