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Abstract

The Study Aimed To Measure The Efficiency Of The
Capital Market In The Egyptian Stock Exchange And The Dubai
Financial Market And To Show The Impact Of This On The
Market Return Of The Shares Listed In The Money Market. In
Dubai?, There Are (205) Listed Companies Representing (18
Sectors), According To The Type Of Industry And The Service
Provided, Between Financial And Non-Financial Sectors. The
Dubai Financial Market Includes (64) Listed Companies
Representing (11 Sectors), During The Period From 2017-2021
AD, And The Results Of The Study Found Indicators Of Capital
Market Efficiency That Affect The Market Return Of Shares In
The Egyptian Stock Exchange By 58.7% And Affect The Market
Return Of Shares In Dubai By 65.2%, And Affect The Market
Return Of Shares In Society As A Whole By 59.33% , The Study
Recommended That The Egyptian Stock Exchange Management
Pay Attention To Improving The Efficiency Of The Capital
Market, Especially With Regard To Increasing Liquidity Rates.

Key Words: Efficiency - Market - Stock Exchange - Egypt — Dubai
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