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Abstract

The aim of this research paper is to study and analyze the model of the efficiency of financial markets in the Arab
emerging stock markets, during the period 01-01-2008 to 31-12-2010, through the evaluation of financial indicators in
Morocco, Saudi Arabia, Kuwait and Egypt. Thus, the study concluded that the time series of financial indicators is stable
at the first class differences.this later explains the model of efficiency of financial markets at the weak level.

Keywords: Indicators of financial markets, the financial markets of emerging Arab. Index masi. Index Tasi, index KU, Index
EGX, Test ADF-PP-KPSS. Program Eviews.07.
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