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Synchronization Phenomenon and Correlation Analysis
of Global Stock Market

2|5
e G

A% el F23 @ao] Lehtor} Quahs we ARuAE wolFlth rFAFe 5
AR B W FI v FAFE v 2 AR} Fradt

il = 2 #AF et A7} S
APl GRS A G SR AFeR AdElnh dEAES oo R Y 53t vl5d o
B JFE T o, SUAAEE opropa o] e ok vSAI el dES T AR 245
Atk

Abstract

The purpose of this study, including the Korea stock market and neighboring countries markets
is seeing a look at the correlation and synchronization phenomenon. For this purpose, which is
expected to have an impact on Korea's stock market, selection the United States and China,
Japan, Germany on behalf of the European analyzed the data of the last 151 months. Any
analysis, Korea market appeared to show a high correlation with the synchronization phenomenon
in Germany and the United States. However Korea and Japan exhibited a low correlation. While
the US market showed a very high correlation with Germany but showed a low correlation with
China. China has been judged by the proprietary market due to a low correlation with the United
States and Japan. The Japanese market has been more affected in Germany and the United
States than Asian markets. German market is analyzed to influence the US market under the

influence of the Asian market.
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