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		This paper analyses the Shanghai Stock Exchange (SSE) co-movement behaviour from January 2001 till December 2011. The study used 699 listed companies from the SSE and compares its co-movement behaviour during and after the global financial crisis. It is found that stocks in the SSE were highly synchronous during the global financial crisis; though this tendency is not visible before the GFC.The study also used the NYSE time-series data and compare with the SSE and, found evidence that time-series variables of these stock markets are negatively correlated. However, there are no statistically significant macroeconomics events to support the tendency of the Shanghai Stock Exchange synchronous behaviour during the sample period. It seems the global financial event is one of the denominators for this co-movement behaviour of the SSE. 
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