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Efficient market hypothesis:
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Abstract:

This study tested the efficient market hypothesis, through
application of the Iraq stock exchange for period (2007-2010) monthly &
weekly data. Using parametric and nonparametric models, to test the
weak form of the hypothesis and Dynamic regression model. The
findings on the failure of the Iraqi market at weak form, and as well as a
statistically significant relationship between the stock market index and
the consumer index. It reached a number of conclusions and
recommendations.
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