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Abstract

There are many factors that affect stock returns, including financial indicators of the overall market,
sectors, and individual stocks, K-line patterns, and volume price relationships. Traditional models
are no longer applicable to the study of the impact of numerous independent variables on a depend-
ent variable. This article uses a random forest model to analyze the impact of the overall market,
individual stock K-line patterns, volume price relationships, and other factors on subsequent stock
returns after experiencing bottom volume increases. At the same time, the ranking of the weights
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of various influencing factors in different bull and bear stages of A-shares is considered. The re-
search in this article is a beneficial extension of securities theory and has certain reference signifi-
cance for stock trading operations.
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Figure 1. Schematic diagram of profit after stock price decline with increased trading
volume

E 1 BRETBREHRERHNWZNEREE

Wk 1R, BRI AR AR A S AL B R BB MR, IR Bk 20% )5 HEA B AR A8, XN
ISR, X RA LN BRI DR B, A —ERBBmnE, TRITH IS
FRAZETOR, SRR e IR G SR e I M AR S 2 —, AU TR T B — N EUR IR
Je JEHR IR Ja SR A% G E 3

N T TR AR A SR IR SRS, W 2, 2 M ETTRIRE K &K, NTRESCER, K
SEATRE AT i 82.3 TN Bk — MR, AEIE] 2 R 2L Bl B A A B RS BT IR TEOR, IX U I T BEA B4
IWHZIEE A T2 € IS TSR T eSS, R ISt N 7 — B (8] (4 BT+

3.2. BRI SAHE

3.2.1. EFEREER
AR B E A B4R T AR R 2024 4E 12 A 20 SHITA H L BIE 1 5Tt
%, A EEE PARYE DLUR (213047 I 22 5 ik

DOI: 10.12677/0rf.2025.154222 384 BE 51


https://doi.org/10.12677/orf.2025.154222

1
g3

MEEMM) FEREFREL EaRSl  iaEEE

Figure 2. Performance trend after bottom volume expansion in A-share
stocks following a decline
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Figure 3. lllustration of stock open, high, low, and close prices
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Figure 4. Maximum return analysis after two small-body candlesticks
following a high-volume day
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Figure 5. Random forest analysis results on full-sample data
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Table 2. Feature importance rankings from full dataset analysis
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Table 3. Bull and bear market classifications in China’s A-shares (2005~2024)
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Table 4. Random forest analysis of A-share returns across bull and bear markets in China
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