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The Review and Prospect of Stock Price Synchronization

Based on the R® perspective

HU Caihong  ZHOU Wenyi
( School of Finance Jiangxi Normal University Nanchang Jiangxi 330022 China)

Abstract: Stock price synchronization is an important index to measure the information efficiency of capital
market and it is also a hot issue in finance at home and abroad in recent years. This paper surveys prior literature
on the research context of R*. Firstly we introduces the origin of R” to measure the synchronicity of stock price. Sec—
ondly we systematically review the related research of information efficiency school and irrational behavior school in
detail based on different factors in order to show the scholars of different schools’ exploration of the causes of the
synchronicity of stock price which is the focus of academic attention and controversy then the future research is
prospected.
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