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The Second Association Rules Mining Based on Windows

YIN Ren-jie
(School of Management, Ocean University of China, Shandong, Qingdao Shandong 266100, China)

Abstract: Traditional association rules and temporal association rule mining only consider the relationship between the items in the transaction da-
tabase, dont take into account that the association rules mined out may exist a certain relationship. Therefore, this paper propose the second asso-
ciation rule mining on top of the window-based temporal association rules. Put the temporal association rules in a window as a transaction occurs,

dig hidden relationships between the temporal association rules. Finally, we provide a case study, and find the relationship hidden in the temporal

association rules.
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Review of the Research on Stock Market Volatility: Nonparametric Model

CHEN Xiao-xuan

(School of Economics and Management, Beihang University, Beijing 100191, China)

Abstract: With the development of the financial industry and the improvement of financial markets, the security market becomes more and more
important in peoples life. As the basis for existence and development of the stock market, volatility has increasingly become the focus of financial
economics. However, the perspective, methods and conclusions are quite different in these studies. This paper summarizes the literatures about
the volatility of stock market in the recent twenty years both home and abroad, and furthermore brings up the underlying problems in the past
studies.
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