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Abstract
The study aims to examine the ability of CAPM model to
evaluate required return, this is done by comparing with the
actual returns,and in order to achieve this the study adopted two
hypotheses as as preliminary answers. The study seeks to verify
their validity, the most prominent of them can be summarized as
follows: (The inability of the capitalist pricing model to predict
the returns of stocks For banks the study sample« As well as the
adoption of time intervals does not lead to a discrepancy or
difference in the actual rate of return) The study targeted a
sample of banks listed on the Irag Stock Exchange represented
by 10 banks for the period (2012-2021), A number of
appropriate statistical and financial means and tools were used
and the Excel program was adopted, The study reached a set of
conclusions, the most prominent of which is that the actual
return rate is greatly affected by the period used to calculate it,
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The study came out with a set of recommendations, Adoption of
time breaks in calculating or predicting the return because of its
role in the variation of the return.

Keywords: actual return, required return, CAPM model
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