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GRIN Verlag GmbH. Paperback. Condition: New. 28 pages.
Dimensions: 8.5in. x 5.5in. x 0.1in.Research Paper from the year
2011 in the subject Business economics - Banking, Stock
Exchanges, Insurance, Accounting, grade: 1, - (Department of
Management Studies, Dayananda Sagar College of
Engineering), language: English, abstract: The Indian stock
market S and P CNX Nifty Index (Nifty) is a well diversified index
of 50 companies. Foreign Institutional Investors (FIIs), wield
significant influence over daily trading volumes in both the
spot and derivative segments in the Indian markets. This tends
to impact market volatility and returns. This study attempted
to study the effect of FII transaction amounts, derivative turn
over amounts and volatility on the performance of the Nifty
index. A strong correlation was observed between derivative
turnover and the Nifty but the correlation was relatively
weaker between the Nifty and FII transaction amounts and
Volatility. FII and F and O activity established important tops
ahead of major tops in the Nifty. Volatility remained low during
periods of significant upside in the stock market but spiked up
during market declines. Linear and Non-linear models using
multivariate analysis were fit to estimate the Nifty from the
respective independent variables. A non linear model...
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This created pdf is fantastic. Indeed, it can be perform, nonetheless an interesting and amazing literature. Its been
developed in an remarkably straightforward way and is particularly simply following i finished reading this
publication by which in fact altered me, alter the way i really believe.
-- Am a nda  Ha nd Jr .       

A must buy book if you need to adding benefit. Of course, it is actually perform, still an interesting and amazing
literature. I am delighted to explain how this is basically the best book i actually have read through during my
individual life and may be he best book for at any time.
-- Ja r od B a r toletti      
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