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Event Resaarch M ethod isused to analyze the nfluence of quarterly

report on the price of stock
YIN Xiang- fei', CHEN Liu - qirf

(1 School of Econamics, Nankai U niversity, Tianjin 300071 2 Tianjin Academy of Social Science, Tianjin 300191, China)

Abstract: Event RessarchM ethod is used t make empirical analysis of whether quarterly report has effect on the price of stock
and the results show that good perfomance of a part of stock in quarterly report has positive effect on the price of stock and that bad
perfomance of a part of stock in quarterly report has negative effect on the price of stock and that the perfomance of a part of stock in
quarterly report has no effect on the price of siock or has little or unclear effect Furthemore, the perfomance of a snall portion of
stock in quarterly report has contrary effect on the price of siock
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Ho ( 1)
() = 5% 10%
A Q 342 Q0 644 1331 2 162794
Q25 Q0 0855 Q 1488 - 0 67664
0 334 Q 06227 1 3038 2 021979
Q 52 Q 0603 1 4824 2 651551
Q 25 Q 8753 Q 61429 - 1 26679
Q 3039 Q0 82086 Q 8351 - O 37463
Q 39 - Q 3425 1 41723 3 036932
Q 7478 Q0 32966 Q 5077 -Q 792
Q 8631 Q 7758 Q 5814 - O 38605
Q 25 Q 40237 - Q 477 - 197821
- Q031 Q 594 - Q 527 - 2 51613
Q 3809 Q0 0506 Q 05357 - 1 63358
St -0 165 Q6 Q 2942 Q 659995
Q27 Q 857 Q 8828 Q 192737
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