2019 2021

The models for multi-way contingency tables and exact test using economic data

IKI, Kiyotaka

1,900,000

3x 3x 3x 3 7
2009 8 AlC 1

In this study, we defined the sevens kinds of model of symmetry for a 3 * 3
* 3 * 3 contingency table. In order to investigate the goodness-of-fit the proposed model, we
extracted the changes in the stock prices of companies listed on the First Section of the Tokyo
Stock Exchange as analysis data. Focusing on the stock price in August 2009 and selecting the best
fitting model by AIC, it was interpreted that the percentage of companies with a higher stock price
in the 4th week than the stock price in the 1st week is equivalent to the percentage of companies
with similar low stock prices. In other words, it can be seen that the ratio of companies whose
stock prices have risen and those whose stock prices have fallen is equal in this month.
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