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Abstract: The aim of this study is to test the efficiency of the DSE at the weak
level, ie the randomization hypothesis test of the DSE Index series, through daily
data, using: natural distribution test, Dickey-Fuller test, Philips Barron test, self-
correlation test. , ABS independence test, contrast ratio test (VR). The study
concluded that the DSE index series is not characterized by a haphazard process,
and therefore the DSE is inefficient at the weak level.

keywords: price efficiency; hypothesis of random traffic; ABS effect; contrast
ratio; efficiency of Damascus Stock Exchange.
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