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Abstract

The purpose of this study is to investigate the relationship between credit and stock price risk.
Independent variables; trade credit dependent variables; stock price risk fall based on negative skewness
criterion and stock price risk fall on specific weekly volatility. For data collection, the data of 113 listed
companies of Tehran Stock Exchange during the years 2014 to 2018 (565 years — Company) were
analyzed and analyzed. The data was extracted from databases and processed by Excel software and then
analyzed by lves software. The results of the testing of research hypotheses indicate that there is a
negative and significant relationship between commercial credit with stock risk and stock price risk.
Keywords

Credit; Risk of falling stock prices based on Negative skewness criterion; Risk of falling stock prices
Specific weekly volatility criterion
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