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The objective of this study to explores fund manager on the amount of the company
information of different periods whether there exists a differences of trading
intensity. This study has two empirical findings as follows : First, the differences
about trading intensity of fund manager on the amount of the company information,
when the control variables were company size and turnover rate, in the total period
and bull period, they were both no significant differences. The second, the
differences about trading intensity of fund manager on the amount of the company
information, when the control variable was company size, in the bear period, it was
no significant differences. the differences about trading intensity of fund manager on
the amount of the company information, when the control variables were high
turnover rate and middle rate, in the bear period, they both have significant
differences. The result imply large amount of information and high turnover rate of
the company will have fund managers’ attention, and the trading intensity is
significant differences in the bear period.




