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A Summary of the Study of Relativity between the Stock Market and
Bond Market
Xu  Lin
(Chinese Financial Research Centre of Southwestern University of Finance and
Economics,Chengdu,610074)

Abstract: Generally, the study on the relativity of the stock market and bond market is based on
economics and econometrics’ methods. It's also very difficult to explain the relativity between the stock
market and bond market of China by the overseas research conclusion. Firstly this paper from the
financial econometrics angle, analyzes overseas scholars’ Empirical study conclusion on the stock and
the bond price relativity, points out there is relativity between the stock market and bond market, and
different with the time and countries; After that from the economic angle, this paper analyzes economic
factors of the relativity between the stock market and bond market; Then from the information economics
angle, this paper analyzes the influence of information on the relativity between the stock market and
bond market; Finally pointed out the Chinese scholars’ study on the relativity between the stock market

and bond market mainly concentrates whether has so-called "the seesaw effect" or not.

Key words: Stock Market, Bond Market, Relativity
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