H O | WTAE | Siks | G | ERRE | WTOI | TS AE | BER | BRI |

=

o LR} E 2005, Vol. Issue (4) :17-23
w3 BEE | FHES | R | mang << Previous Articles | Next Articles >=>

Hh I T 58 A K PRk B B 12 3 1 SR T 5

CKFEL B HEE2 Rdk2

1. RIS RS BE2E R, Kb, 410082;
2. W KEFHF S5 R, INEK, £16%, M3J1P3

Are Stock Markets of China Weak-Form Efficient?——A Research from Data Mining

LAN Qiu—junl, MA Chao—qunl, GAN Guo—junz, wu Jian—hong2

1. College of Business Administration, Hunan University, Changsha 410082, China;
2. Department of Mathematics and Statistics, York University, Toronto M3J 1P3, Canada

Download: PDF (KB) HTML (KB) Export: BibTeX or EndNote (RIS) Supporting Info

P A 0 AR 0 7 2 KA T 3EAN 4 JR Pk B0 200 T 3 90 v 586 Jo B R L040 F, eR BAH “ T ety
SR A SO T R I 1 5§54 77 TSEOPM, ﬁknﬂmrﬁwﬂ/ﬁnﬁunm:ﬂamﬁmmmfc JHILSER MY, RA  —
B THT AR K 25 1 ST T, 5 5 W T e AT b A 6P A 36 528 0 T AR, L e ks e BT Dtk — . ICASSIEREARTITR
ST 3, DRI T U5 09 3k P e 1 8V A S 059 4 2 AR5

NI RN . N NG| A
KE . W ARG BRI R
Email Alert

Abstract: Most test methods on stock market efficiency are based on some statistical models from a whole RSS

viewpoint and can’ t discover some predictive local patterns.Thus,the conclusion of'market is efficient"may be
trustless.This paper applies a new time series data mining method——TSEOPM to detect local omen patterns,and 2 AR 2K 30
verifies weak-form efficiency of China stock markets.The result indicates local patterns mined by TSEOPM can
bring excess returns."Stock markets of China are not weak-form efficient"is concluded.
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