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Abstract

This study aimed to find out the effect of the net transactions of
both the foreign and institutional investor on the performance of
the stock market, both in terms of EGX30 index values, total
monthly trading values and total market capital. The researcher
has used the multiple regression analysis,and Autoregressive
analysis"ARIMA", of the time series of both the net foreign
investor transactions and the net institutional investor
transactions as an independent variable and the time series of both
the EGX30 index values, the total monthly trading values and the
total market capital as dependent variables in the time period from
January 2015 to February 2020 to be 62 Watch in each time
series. The study concluded that there is a statistically significant
effect of the net transactions of both the foreign and institutional
investor on the values of the EGX30 index at a significant level
of 5%, but the value of R Square = 0.079 in multiple regression
model, which means an explanation of the changes in the index
values that are due to the net transactions of both the Foreign and
institutional investor by 7.9%. and R Square = 0.948 in auto
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regression model, which means an explanation of the changes in
the index values that are due to the net transactions of both the
Foreign and institutional investor by 94.8%. And that there is a
significant effect of the net transactions of both the foreign and
institutional investor on the total trading values at the level of
significance of 5%, but the value of R Square = 0.09 in multiple
regression model, which explains the changes in the total trading
values that are due to the net transactions of the foreign and
institutional investor by 9 %. Finally, there is statistically
significant effect of the net transactions of both the foreign and
institutional investor on the market capital at a 5% level of
significance, and R Square = 0.96 in auto regression model, which
means an explanation of the changes in the market capital values
that are due to the net transactions of both the Foreign and
institutional investor by 96 %.

Keywords: institutional investor, foreign investor, net
dealings, trading value, market capital, index values,
Egyptian stock exchange, stock market performance,
economy, indirect investment, regression analysis, time series.
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27.02.2020 | 13008.94 | 184.8 -29.6 39.2 667
30.01.2020 | 13918.84 | -190.5 500.7 47.3 708.1
31.12.2019 | 13961.56 | 581 786.7 35.1 708.3
30.11.2019 | 13849.46 | -284.8 48.3 38 705.1
31.10.2019 | 14558.02 | -196.2 235.2 44.2 727.7
30.09.2019 | 14257.75 | -314.2 632 54.8 715.1
29.08.2019 | 14835.36 | -155.7 -36.1 57.8 770.2
31.07.2019 | 13392.47 | 77.4 -359.4 46.3 715.1
30.06.2019 | 14100.74 | 157.3 -151.3 20.2 756.1
31.05.2019 | 13771.31 | 120.7 486.1 13.5 745
30.04.2019 | 14920.15 | 465.8 253 17.1 808.7
31.03.2019 | 14737.88 | -499.3 -289.2 25.6 816.5
28.02.2019 | 14803.97 | -546.1 51.2 34 823.3
31.01.2019 | 14126.68 | -546.4 -310.9 23.1 793
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31.12.2018 | 13035.77 | -442 686.81 24.1 750
30.11.2018 | 13319.5 | -100 1323.06 28.4 751
31.10.2018 | 13250.29 | 432.23 223.12 26.9 752
30.09.2018 | 14616.47 | -3347.84 362.64 32.8 804
31.08.2018 | 16009.41 | 391.23 158.62 19.6 882
31.07.2018 | 15580.19 | -1091.64 -275.97 22.6 874
30.06.2018 | 16348.55 | -96.95 258.04 21 911
31.05.2018 | 16414.53 | 682.65 -883.95 30 930
30.04.2018 | 18295.57 | 2020.77 263.52 40.9 1006
31.03.2018 | 17450.15 | 2852.14 956.14 47.5 974
28.02.2018 | 15472.69 | 2058.46 826.64 33 892
31.01.2018 | 15042.37 | 3885.96 650.67 31.6 859
31.12.2017 | 15019.14 | 346.35 442.17 26.9 825
30.11.2017 | 14582.22 | 753.78 231.74 31.2 814
31.10.2017 | 14342.38 | 405.93 567.77 31.9 785
30.09.2017 | 13888.51 | 735.3 702.28 21.4 749
31.08.2017 | 13415.77 | 890.77 500.83 16.3 705
31.07.2017 | 13419.38 | 176.59 45.96 19.5 706
30.06.2017 | 13395.81 | 738.86 70.96 19.8 693
31.05.2017 | 13339.63 | 1467.33 703.26 38.2 676
30.04.2017 | 12433.6 | 1447.79 402.92 21.7 649
31.03.2017 | 12994.8 | 1409.8 694.76 33.2 655
28.02.2017 | 11937.67 | 204.55 98.23 39.7 589
31.01.2017 | 12672.49 | 1786.46 152.52 32.3 613
31.12.2016 | 12344.89 | 2181.73 103.9 38 601
30.11.2016 | 11453.25 | 3366.29 1741.39 49.5 566
31.10.2016 | 8386.03 | 401.21 -142.85 24.2 413
30.09.2016 | 7881.11 | 335.24 -306.36 9.7 405
31.08.2016 | 8158.04 | -460.35 -59.99 20.8 413
31.07.2016 | 7983.15 | -297.62 284.14 13.8 414
30.06.2016 | 6942.52 | 429.2 166.38 13.9 383
31.05.2016 | 7483.65 | 781.09 207.98 26.6 400
30.04.2016 | 7773.23 | 926.94 248.45 20.2 413
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31.03.2016 | 7524.99 | 519.99 543.25 28.2 407
28.02.2016 | 6146.93 | 63.34 104.19 20.1 393
31.01.2016 | 5992.72 | -390.58 -956.36 19.6 391
31.12.2015 | 7006.01 | -492.5 102.21 16.1 430
30.11.2015 | 6356.65 | -142.89 -328.36 19.8 413
31.10.2015 | 7507.89 | -38.74 141.95 18.6 453
30.09.2015 | 7332.88 | 199.28 -52.73 26 449
31.08.2015 | 7252.43 | -79.45 205.55 20.2 445
31.07.2015 | 8191.53 | 213.6 -322.11 18.4 497
30.06.2015 | 8371.53 | 131.25 30.61 11.8 485
31.05.2015 | 8782.55 | -181.4 -159.38 18.3 496
30.04.2015 | 8672.29 | 464.44 214.91 18.6 500
31.03.2015 | 9134.78 | -219.77 -204.07 24.2 506
28.02.2015 | 9334.01 | 167.57 -476.56 33.9 511
31.01.2015 | 9843.1 -386.71 337.02 21.7 527
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Arima ,Autoregressive Integrated Moving Averages Models
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18295.57 5992.72 3335.452 | 13284.89 11941.55 EGX30
57.8 9.7 10.94 24.90 27.72 TV
1006 383 176.41 699 648.62 TMC
1741.39 -956.36 457.39 185.97 200.04 For.Inv
3885.96 -3347.84 1065.94 192.04 386.34 Ins.Inv
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1 EGX30
1 A485%*. TV
1 0.401** 0.978* TMC
1 0.155 0.241 0.187 For.Inv
1 0.428* | 0.235 0.300* 0.281* Ins.Inv
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