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Idiosyncratic return volatility and Firm age and
Heterogeneous beliefs In the Saudi Exchange

Abstract

This study examines whether Firm age affects Idiosyncratic
return volatility, using data of Saudi Exchange from 2018 to
2022, results indicated that Firm age has significant impact on
Idiosyncratic return volatility, while shows evidence of Firm
age influencing the Idiosyncratic return volatility according to
Heterogeneous beliefs.

Keywords: Idiosyncratic return volatility, Firm age,
Heterogeneous beliefs, Saudi Exchange.
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IVOL, =y,+7,HB, +7,A0e, +7Size, +y,Lev, +7ROE, +7,DIV_dummy, +y, Ret, +¢,

(3)
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