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Relevant Research and Regression Analysis of
Value Investing in Security Market Based

LAI Xiao-cong CHEN Fan
(Chinese Academy of Social Sciences Institute of Institute, Beijing 102488 ,China)

Abstract: To encourage the value investing in Chinese security market, the empirical research

has been done. The results show that our security market is a new emerging market, and it is in

the interim from ineffective market to week effective market. However, with the improvement of

quality of listed companies, the value investing strategy will become the mainstream.
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