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Abstract :

This article studies the spatial patterns of stock price linkage from the perspective of investor attention.

Using the mediation effect test to investigate the relationship between investor attention, spatial

distance, and stock price linkage. Research has found that: (1) there is a negative correlation between

stock price linkage and spatial distance, and investors' attention to linkage is a mediating variable

between the two; (2) Geographic spatial distance and economic spatial distance have a cross impact

on linkage.
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