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ABSTRACT
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This study aims to works on China stock market trend affected by Common
Prosperity policy implementation, A-Share and H-share stock market. The result of the
study shows that all factors except price and amount of stock trading, Dow Jones Index
and dummy variables for platform technologies can effect and describe long-term A-
Share stock market. For the short-term A-Share stock market, effecting factors are
exchange rate between CNY-USD, crude oil price, Dow Jones industrial Index, the policy
interest rate of China and the dummy variables for organizing the real estate sector.
Moreover, all factors except amount of stock trading, dummy variables for platform
technologies, and dummy variables for organizing gaming industries can effect and
describe long-term H-Share stock market. For the short-term H-Share stock market,
effecting factors is Dow Jones industrial Index.
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