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Abstract

The main purpose of this study is to test the five factors model of
Fama&French for a sample of companies listed in the lragi Stock

Exchange.

The study population represented a sample of industrial
companies listed in the Iraq Stock Exchange in twelve companies
out of (25 companies) and the study period was (7) years from
(2011) to (2017), and for the description, analysis and selection
for the purpose of reaching results in the light of the data
Withdrawn from industrial companies in the Iraq Stock Exchange,
the sample of the study, and it was subjected to the use of a set of
important indicators in the financial analysis, which were
represented in (1) the beta coefficient of the share, 2- the expected
rate of return, 3- the market value of the company, 4- the factor
book value to market value, 5- profitability coefficient, 6- net

Income, 7- earnings per share, 8- and investment coefficient).

The study reached a set of results, perhaps the most prominent of
which represented the chemical industries company characterized
by its high risks through what was reflected by the beta coefficient
of the stock, which appeared to be higher than the market risk, and
this reflects the high sensitivity of the stock’s return to the change

in the returns of the market portfolio.
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