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The possibility of studying the random behavior of stock prices of companies listed in
the Iraqgi financial market

Abstract:

The study aimed to test the random behavior by sampling a sample of companies
distributed sectorally (banking sector, telecommunications sector, hotel sector) to see their
followers of random behavior, representing the study community companies listed in the
Iragi market for securities, included the sample of ten companies listed in the Iraqi financial
market (6) banking companies, one telecommunications company, and (3) hotel companies
to analyze and test the hypotheses of the study. Using the Runs Test and Variance Ratio
Test and Rescaled Range Test, the study concluded by accepting the hypothesis that market
segment returns according to the (Runs and Variance) test do not follow random behavior
and thus are inefficient at the weak level For the efficiency, except the (Rescaled range test)
this test proves that it follows random behavior and thus be efficient within the weak level
of efficiency, and recommended the study of the need to work supervisors in the Iraqi market
for securities to activate all methods that will work to access information to All investors
have Next raise the efficiency of the Iraq Stock Exchange and in order to prevent the
possibility of achieving extraordinary returns by some investors.
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