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Abstract

This study aims to analyze the effect of the company's reputation and
its disclosure of future information on the fluctuations of stock returns in
the Egyptian environment, and the regression model was used to test the
relationship between the independent variables and the resulting variable.
All companies participating in the Egyptian Stock Exchange were studied
during the period from 2015 to 2018, and a soft sample of companies
belonging to different economic sectors was selected. The controlling
variables were used for leverage, firm size, firm age, and industry type. The
study reached important results, which is the existence of a significant
negative relationship between the disclosure of future information and the
volatility of stock returns, but no significant relationship was found
between the company's reputation and the volatility of stock returns

Keywords: disclosure of future information, company, types of stock

returns.
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