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Optimization of Capital Flow in China Stock Market

Based on Quantitative Index

CAO Zhipeng, LIU Gang
(School of Management, Shaanxi University of Science and Technology, Xi’an 710021, China)

Abstract; This paper introduces the trend moving average price index into traditional statistical methods of stock capital flows.
The advantage of using the trend moving average price index is that it takes the stock not involved in the transaction into con-
sideration,and can make up the shortcomings of traditional statistical methods. Taking the stocks of SSE 50 and GEM as re-
search subjects, this paper makes an empirical study and the result proves the scientificity and rationality of the optimized
method of stock capital flows.

Key Words: stock capital flow; quantitative indicators; SSE 50; GEM stocks; stock investment analysis; the volume-price

relationship in stock market
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