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I3 A R DY AT B /N8 5 AR A TH I 30 SR 26 Bl I (1 7= H AN B8 R i e tbdbh, B
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T S B G A AN R PETE AN [R] b X 2 B2 Wil 4 51K . KloBner A1 Sekkel(2014)fi
Diebold 1 Yilmaz (2009, 2011) H (13 Hi RS0 AN Baker 55 (2013)32 Hi & 5F BUR AN &
PEFRAR, WHIT T ONER. RE. HEEL SR 9 RS EX N AN E K A5 BUR A E T
(¥ SR AATTR I, — [ 35%MI 2B B AN P A2 H HAth [ 5K AN o 1k v o 3 3
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F B E 5K 2 G AN 8 VAR Bl A A 2 5 e 3 A [ SN X 1 Ak g . 56 Y Sl
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AR E PRk, SR GTIR T oGV Ekes . fEUEIERE I, Li 5 (2015)K5 358 E A FF Bk
ANH R 73 IR A R A e, I T T 7K o X SR A5 5 T A S Y
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EREAE . BEIT AED5 57 30 5 UG AT T 3 A SO (0 [RS8 R T e B R
KA ENE, EX—55T, EBNPEET A EE, R 72 et S5
E R RS R MBI R. RIE1999)F U FIbsE Z T s N A e v, K
W AN i T R & R A BB IR e A . PR3 SRR 55 (2012) 73 2 7 AHELRI &5 18
AT R BRANH 8 1 5 R R R B R RAFE R B R R, Hoh, SIngeg i
=97 GRS AT DA 3 BRAR IR IR & R . RSP A 224 (2009) 5 VE AN s R B SR U, A
2 IR RO YU 2 i B R AN 1 AR R A T e, R R s AN S 1
MR K, HOB A 5 M RIS .

W RBORME N Z WA EE T, WalRe2 K Ame i kiirhd. HiE
FQ016)MHHFTRM, 2001 2 2013 4[A], HE SAT FERFH A FF T35 ER R BT Pt ] B2 AS
e tErhid. RMBORHEEAG BAIRWEF R IR MmN ERER, BOAHHE MR
ITETAT NMRIE . GRSt Q017)K I, 45 T MBUGRAH S AT € YEI KR, 474
TEHNVETH, RIMAEARAT D DR R FF 48 = DR 2

22T AN e PRI I 52 R D ARAT BUAS BEAT At — P s Aol R R R AR o SR A A X
TEREQO10)K I, M7 MA T & M B E M, A7 7~ E TR mH N . 5
GRS, BER/ 7= AT 2 A0 (1) 7 22080, BB S M DR R e i AR, 722245
AN E PE LRI B, SRATRE AT R EE R A FRPE, BRI “SERERN 7. £:1R1(2006)
R IAE THT I B8 K 2 WL 55 AN 1T, BRAT AT BRIEAT B8 7 (1% T 0 L DA 4 AT A XU
Z P, BARR IR D DR AN N 2 A B IR . FRAEEE(2016) I FT T BUR A
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XA PRI R 43 N S Y 0 52
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Abstract: Financial markets are influenced by external aggregate economic uncertainty. We
conduct a literature survey on the influence of aggregate economic uncertainty on financial markets.
We summarize and discuss the literature from the aspects of the construction of economic
uncertainty measures, the effect of economic uncertainty on corporate investment, financial return
and volatility, and co-movements of financial assets. We also summarize studies on this issue in the
Chinese market.
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