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Abstract

This study is an analysis of the stock trading value in terms of
investor types in the Korean stock market for recent 12 years. We
examined the characteristics in stock trading value variation according to
each investor type and the interactive relationship in the trading value
between types of investors. The results show that the trading value scale
of every investor type increases overall while the proportion of the trading
value by each investor type in the market exhibits variation. In addition, a
statistically significant interactive relationship in the trading value between
types of investors exists: the correlations are formed differently before
and after events which largely influence the stock market.

Keywords . Correlation analysis, Exponential transformation, Investor
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