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Abstract:

The goal of this study is to determine the effects of quantitative components of the
Palestine securities exchange upon Al-Quds Index <the effect of those quantitative
variables individually <and their extent on the Index value. The results of the study
indicate that the quantitative components explain approximately the changing value of
Index. Some of them indicate negative effect «while the other indicates positive effects.
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Also the study indicates that most effects are due to the value of the common capitalized
stocks of the listed companies. The findings represent that the thinking methodology of

investors will be the same «even the model that depend on pre-intifada financial data.

Decrease in investing and dealing values is due to the continuous savings of both
investors and community at a whole.
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