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Empirical Analysis on Return Distribution and Price-volume of SZCI

CHEN Wei-yun' , HUANG Man-hui* , WU Yong'
(1. Clollege of Economics and Business Administration, Chongging University , Chongging 400030, China;
2. Guandong Business College,Guangzhou 510088 , China)

Abstract; This paper focuses on the day-of-the-week effect and contingency/ persistency of the return rate series and the

volatility in shenzhen stock index. It argues that there is not the day-of-the-week effect in return rate series but one to two

weeks of contingency, while there is the day-of-the-week effect and persistency in volatility, and the trading volume is

helpful to interpret the volatility.

Key words: stock market; return series; volatility; Granger test; persistency
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