
136 
 

REFERENCES 

 

[1] P. H. Vuong, L. H. Phu, T. H. Van Nguyen, L. N. Duy, P. T. Bao, and T. D. Trinh, "A 

bibliometric literature review of stock price forecasting: from statistical model to deep 

learning approach," Science Progress, vol. 107, no. 1, p. 00368504241236557, 2024. 

[2] G. S. Atsalakis and K. P. Valavanis, "Surveying stock market forecasting techniques–

Part II: Soft computing methods," Expert Systems with Applications, vol. 36, no. 3, 

pp. 5932-5941, 2009. 

[3] R. Bisoi and P. K. Dash, "A hybrid evolutionary dynamic neural network for stock 

market trend analysis and prediction using unscented Kalman filter," Applied Soft 

Computing, vol. 19, pp. 41-56, 2014. 

[4] S. Banerji, "Evolution of Stock Market in India: Historical Perspectives with 

Empirical Evaluations," in The Indian Economy@ 75: Routledge India, 2024, pp. 

386-397. 

[5] K. Shanu and A. Pandey, "Effect of Macroeconomic Variables on Stock Market 

Performance: A Study of Bombay Stock Exchange," in Perspectives in Finance and 

Digital Transformations in Business: Routledge India, 2024, pp. 11-19. 

[6] S. Kulkarni, H. K. Pharasi, S. Vijayaraghavan, S. Kumar, A. Chakraborti, and A. 

Samal, "Investigation of Indian stock markets using topological data analysis and 

geometry-inspired network measures," Physica A: Statistical Mechanics and its 

Applications, vol. 643, p. 129785, 2024. 

[7] S. Jana, "Stock market integration and trade: A study on India and its major trading 

partners," Vision, vol. 28, no. 3, pp. 313-326, 2024. 

[8] Y.-J. Chen and Y.-M. Chen, "A fundamental analysis-based method for stock market 

forecasting," in 2013 Fourth International Conference on Intelligent Control and 

Information Processing (ICICIP), 2013: IEEE, pp. 354-359.  

[9] R. D. Edwards, J. Magee, and W. C. Bassetti, Technical analysis of stock trends. CRC 

press, 2018. 

[10] S. Sivanandam and S. Deepa, Introduction to neural networks using Matlab 6.0. Tata 

McGraw-Hill Education, 2006. 

[11] M. Madhiarasan and S. Deepa, "A novel criterion to select hidden neuron numbers in 

improved back propagation networks for wind speed forecasting," Applied 

intelligence, vol. 44, no. 4, pp. 878-893, 2016. 



137 
 

[12] P. Shah et al., "A comprehensive review on sentiment analysis of social/web media 

big data for stock market prediction," International Journal of System Assurance 

Engineering and Management, pp. 1-8, 2024. 

[13] W. Dai, J.-Y. Wu, and C.-J. Lu, "Combining nonlinear independent component 

analysis and neural network for the prediction of Asian stock market indexes," Expert 

systems with applications, vol. 39, no. 4, pp. 4444-4452, 2012. 

[14] C.-J. Lu, "Integrating independent component analysis-based denoising scheme with 

neural network for stock price prediction," Expert Systems with Applications, vol. 37, 

no. 10, pp. 7056-7064, 2010. 

[15] S. Asadi, E. Hadavandi, F. Mehmanpazir, and M. M. Nakhostin, "Hybridization of 

evolutionary Levenberg–Marquardt neural networks and data pre-processing for stock 

market prediction," Knowledge-Based Systems, vol. 35, pp. 245-258, 2012. 

[16] M. H. Mohamed, "Rules extraction from constructively trained neural networks based 

on genetic algorithms," Neurocomputing, vol. 74, no. 17, pp. 3180-3192, 2011. 

[17] J. Wang, S. Lu, S.-H. Wang, and Y.-D. Zhang, "A review on extreme learning 

machine," Multimedia Tools and Applications, vol. 81, no. 29, pp. 41611-41660, 

2022. 

[18] P. Vigneshvaran and A. V. Kathiravan, "Heart Disease Prediction using an optimized 

Extreme Learning Machine with Bacterial Colony optimization," in 2022 3rd 

International Conference on Smart Electronics and Communication (ICOSEC), 2022: 

IEEE, pp. 1425-1429.  

[19] X. Tang and L. Chen, "Artificial bee colony optimization-based weighted extreme 

learning machine for imbalanced data learning," Cluster Computing, vol. 22, no. 

Suppl 3, pp. 6937-6952, 2019. 

[20] J. Hu et al., "Detection of COVID-19 severity using blood gas analysis parameters 

and Harris hawks optimized extreme learning machine," Computers in Biology and 

Medicine, vol. 142, p. 105166, 2022. 

[21] S.-C. Ng, C.-C. Cheung, and S.-H. Leung, "Magnified gradient function with 

deterministic weight modification in adaptive learning," IEEE Transactions on Neural 

Networks, vol. 15, no. 6, pp. 1411-1423, 2004. 

[22] D. Mohanty, A. K. Parida, and S. S. Khuntia, "Financial market prediction under deep 

learning framework using auto encoder and kernel extreme learning machine," 

Applied Soft Computing, vol. 99, p. 106898, 2021. 



138 
 

[23] S. Deng, Y. Zhu, Y. Yu, and X. Huang, "An integrated approach of ensemble learning 

methods for stock index prediction using investor sentiments," Expert Systems with 

Applications, vol. 238, p. 121710, 2024. 

[24] X. Li et al., "Empirical analysis: stock market prediction via extreme learning 

machine," Neural Computing and Applications, vol. 27, pp. 67-78, 2016. 

[25] S. Das, T. P. Sahu, and R. R. Janghel, "Stock market forecasting using intrinsic time-

scale decomposition in fusion with cluster based modified CSA optimized ELM," 

Journal of King Saud University-Computer and Information Sciences, vol. 34, no. 10, 

pp. 8777-8793, 2022. 

[26] D. Wu, X. Wang, and S. Wu, "A hybrid method based on extreme learning machine 

and wavelet transform denoising for stock prediction," Entropy, vol. 23, no. 4, p. 440, 

2021. 

[27] A. Y. Fathi, I. A. El-Khodary, and M. Saafan, "A Hybrid Model Integrating Singular 

Spectrum Analysis and Backpropagation Neural Network for Stock Price 

Forecasting," Rev. d'Intelligence Artif., vol. 35, no. 6, pp. 483-488, 2021. 

[28] Y. Wu, D. Zhu, Z. Liu, and X. Li, "An improved BPNN algorithm based on deep 

learning technology to analyze the market risks of A+ H shares," Journal of Global 

Information Management (JGIM), vol. 30, no. 7, pp. 1-23, 2021. 

[29] S. Das, T. P. Sahu, R. R. Janghel, and B. K. Sahu, "Effective forecasting of stock 

market price by using extreme learning machine optimized by PSO-based group 

oriented crow search algorithm," Neural Computing and Applications, vol. 34, no. 1, 

pp. 555-591, 2022. 

[30] F. Zhang, "Extreme learning machine for stock price prediction," International 

Journal of Electrical Engineering Education, 2021. 

[31] L. Xiong and Y. Lu, "Hybrid ARIMA-BPNN model for time series prediction of the 

Chinese stock market," in 2017 3rd International conference on information 

management (ICIM), 2017: IEEE, pp. 93-97.  

[32] M. Vochozka, J. Horak, and T. Krulicky, "Innovations in management forecast: Time 

development of stock prices with neural networks," Marketing & Management of 

Innovations, no. 2, 2020. 

[33] H. Hu, L. Tang, S. Zhang, and H. Wang, "Predicting the direction of stock markets 

using optimized neural networks with Google Trends," Neurocomputing, vol. 285, pp. 

188-195, 2018. 



139 
 

[34] D. Jia and R. Xue, "Research on earnings management of growth enterprise market in 

China Stock Market: comparative analysis based on the BPNN, GBDT, and MLR 

models," Computational Intelligence and Neuroscience, vol. 2022, 2022. 

[35] M. Jiang, L. Jia, Z. Chen, and W. Chen, "The two-stage machine learning ensemble 

models for stock price prediction by combining mode decomposition, extreme 

learning machine and improved harmony search algorithm," Annals of Operations 

Research, pp. 1-33, 2022. 

[36] S. Mohan, S. Mullapudi, S. Sammeta, P. Vijayvergia, and D. C. Anastasiu, "Stock 

price prediction using news sentiment analysis," in 2019 IEEE fifth international 

conference on big data computing service and applications (BigDataService), 2019: 

IEEE, pp. 205-208.  

[37] N. Jing, Z. Wu, and H. Wang, "A hybrid model integrating deep learning with 

investor sentiment analysis for stock price prediction," Expert Systems with 

Applications, vol. 178, p. 115019, 2021. 

[38] Z. Jin, Y. Yang, and Y. Liu, "Stock closing price prediction based on sentiment 

analysis and LSTM," Neural Computing and Applications, vol. 32, pp. 9713-9729, 

2020. 

[39] R. Gupta and M. Chen, "Sentiment analysis for stock price prediction," in 2020 IEEE 

conference on multimedia information processing and retrieval (MIPR), 2020: IEEE, 

pp. 213-218.  

[40] S. Wu, Y. Liu, Z. Zou, and T.-H. Weng, "S_I_LSTM: stock price prediction based on 

multiple data sources and sentiment analysis," Connection Science, vol. 34, no. 1, pp. 

44-62, 2022. 

[41] P. Mehta, S. Pandya, and K. Kotecha, "Harvesting social media sentiment analysis to 

enhance stock market prediction using deep learning," PeerJ Computer Science, vol. 

7, p. e476, 2021. 

[42] Y. Mehta, A. Malhar, and R. Shankarmani, "Stock price prediction using machine 

learning and sentiment analysis," in 2021 2nd International Conference for Emerging 

Technology (INCET), 2021: IEEE, pp. 1-4.  

[43] N. Darapaneni et al., "Stock price prediction using sentiment analysis and deep 

learning for Indian markets," arXiv preprint arXiv:2204.05783, 2022. 

[44] K. Srijiranon, Y. Lertratanakham, and T. Tanantong, "A hybrid Framework Using 

PCA, EMD and LSTM methods for stock market price prediction with sentiment 

analysis," Applied Sciences, vol. 12, no. 21, p. 10823, 2022. 



140 
 

[45] R. Batra and S. M. Daudpota, "Integrating StockTwits with sentiment analysis for 

better prediction of stock price movement," in 2018 international conference on 

computing, mathematics and engineering technologies (ICoMET), 2018: IEEE, pp. 1-

5.  

[46] I. K. Nti, A. F. Adekoya, and B. A. Weyori, "Predicting Stock Market Price 

Movement Using Sentiment Analysis: Evidence From Ghana," Appl. Comput. Syst., 

vol. 25, no. 1, pp. 33-42, 2020. 

[47] Y. Guo, "Stock price prediction based on LSTM neural network: the effectiveness of 

news sentiment analysis," in 2020 2nd International Conference on Economic 

Management and Model Engineering (ICEMME), 2020: IEEE, pp. 1018-1024.  

[48] A. Derakhshan and H. Beigy, "Sentiment analysis on stock social media for stock 

price movement prediction," Engineering Applications of Artificial Intelligence, vol. 

85, pp. 569-578, 2019. 

[49] A. Pathak and N. P. Shetty, "Indian stock market prediction using machine learning 

and sentiment analysis," in Computational Intelligence in Data Mining: Proceedings 

of the International Conference on CIDM 2017, 2019: Springer, pp. 595-603.  

[50] M. Kim, E. L. Park, and S. Cho, "Stock price prediction through sentiment analysis of 

corporate disclosures using distributed representation," Intelligent Data Analysis, vol. 

22, no. 6, pp. 1395-1413, 2018. 

[51] S. Albahli, A. Irtaza, T. Nazir, A. Mehmood, A. Alkhalifah, and W. Albattah, "A 

Machine Learning Method for Prediction of Stock Market Using Real-Time Twitter 

Data," Electronics, vol. 11, no. 20, p. 3414, 2022. 

[52] R. Kumar, S. Srivastava, A. Dass, and S. Srivastava, "A novel approach to predict 

stock market price using radial basis function network," International Journal of 

Information Technology, vol. 13, pp. 2277-2285, 2021. 

[53] K. A. Rashedi, M. T. Ismail, N. N. Hamadneh, S. A. Wadi, J. J. Jaber, and M. Tahir, 

"Application of radial basis function neural network coupling particle swarm 

optimization algorithm to classification of Saudi Arabia stock returns," Journal of 

Mathematics, vol. 2021, pp. 1-8, 2021. 

[54] V. Saravanan, L. Paudel, P. Acharya, P. Paramasivam, and A. S. Pillai, "An Efficient 

LSTM-Based Deep Learning Model for Stock Prediction Analytics and Real-time 

Visualization," 2023. 

[55] C. Manjunath, B. Marimuthu, and B. Ghosh, "Analysis of Nifty 50 index stock market 

trends using hybrid machine learning model in quantum finance," International 



141 
 

Journal of Electrical and Computer Engineering (IJECE), vol. 13, no. 3, pp. 3549-

3560, 2023. 

[56] P. R. Mohapatra, A. K. Parida, S. K. Swain, and S. S. Basa, "Gradient Boosting and 

LSTM Based Hybrid Ensemble Learning for Two Step Prediction of Stock Market," 

Journal of Advances in Information Technology, vol. 14, no. 6, 2023. 

[57] C. M. Liapis, A. Karanikola, and S. Kotsiantis, "Investigating deep stock market 

forecasting with sentiment analysis," Entropy, vol. 25, no. 2, p. 219, 2023. 

[58] A. Rodrigues, S. Salve, T. Shaikh, and P. Bhilare, "Predicting Stock Market Prices 

with Sentiment Analysis and Ensemble Learning Techniques: A Hybrid Approach," 

2023. 

[59] P. Jishtu, H. Prajapati, and J. Fiaidhi, "Prediction of the stock market based on 

machine learning and sentiment analysis," Authorea Preprints, 2023. 

[60] J.-Y. Huang, C.-L. Tung, and W.-Z. Lin, "Using social network sentiment analysis 

and genetic algorithm to improve the stock prediction accuracy of the deep learning-

based approach," International Journal of Computational Intelligence Systems, vol. 

16, no. 1, p. 93, 2023. 

[61] N. Zaman et al., "Stock market prediction based on machine learning and social 

sentiment analysis," Authorea Preprints, 2023. 

[62] P. K. Mallick, A. Ranjan Panda, A. K. Parida, M. Ranjan Panda, and S. Rani 

Samanta, "Stock market prediction using hybrid multi-layer decomposition and 

optimized multi-kernel extreme learning machine," Scientia Iranica, vol. 30, no. 5, 

pp. 1625-1644, 2023. 

[63] P. Rajendiran and P. Priyadarsini, "Survival study on stock market prediction 

techniques using sentimental analysis," Materials Today: Proceedings, vol. 80, pp. 

3229-3234, 2023. 

[64] https://finance.yahoo.com/. 

[65] M. Lu and X. Xu, "TRNN: An efficient time-series recurrent neural network for stock 

price prediction," Information Sciences, vol. 657, p. 119951, 2024. 

[66] F. Zhang, "Extreme learning machine for stock price prediction," The International 

Journal of Electrical Engineering & Education, p. 0020720920984675, 2021. 

[67] G.-B. Huang, Q.-Y. Zhu, and C.-K. Siew, "Extreme learning machine: theory and 

applications," Neurocomputing, vol. 70, no. 1-3, pp. 489-501, 2006. 

[68] C. Wang and D. J. Hill, Deterministic learning theory for identification, recognition, 

and control. CRC Press, 2009. 

https://finance.yahoo.com/


142 
 

[69] N. Sin-Chun and S.-H. L. Chi-Cheung, "Magnified gradient function with 

deterministic weight modification in adaptive learning," Neural Networks, vol. 6, pp. 

1411-1423, 2004. 

[70] K. Velusamy and R. Amalraj, "Cascade correlation neural network with deterministic 

weight modification for predicting stock market price," IOP Conference Series: 

Materials Science and Engineering, vol. 1110, no. 1, p. 012005, 2021/03/01 2021, 

doi: 10.1088/1757-899x/1110/1/012005. 

[71] H. Li, "Support vector machine," in Machine Learning Methods: Springer, 2023, pp. 

127-177. 

[72] K. O'Shea and R. Nash, "An introduction to convolutional neural networks," arXiv 

preprint arXiv:1511.08458, 2015. 

[73] J. Gu et al., "Recent advances in convolutional neural networks," Pattern recognition, 

vol. 77, pp. 354-377, 2018. 

[74] W. Antweiler and M. Z. Frank, "Is all that talk just noise? The information content of 

internet stock message boards," The Journal of finance, vol. 59, no. 3, pp. 1259-1294, 

2004. 

[75] M. Jaggi, P. Mandal, S. Narang, U. Naseem, and M. Khushi, "Text mining of 

stocktwits data for predicting stock prices," Applied System Innovation, vol. 4, no. 1, 

p. 13, 2021. 

[76] F. Wang, Y. Zhang, Q. Rao, K. Li, and H. Zhang, "Exploring mutual information-

based sentimental analysis with kernel-based extreme learning machine for stock 

prediction," soft computing, vol. 21, pp. 3193-3205, 2017. 

[77] F. Ecer, S. Ardabili, S. S. Band, and A. Mosavi, "Training multilayer perceptron with 

genetic algorithms and particle swarm optimization for modeling stock price index 

prediction," Entropy, vol. 22, no. 11, p. 1239, 2020. 

[78] W. Khan, M. A. Ghazanfar, M. A. Azam, A. Karami, K. H. Alyoubi, and A. S. 

Alfakeeh, "Stock market prediction using machine learning classifiers and social 

media, news," Journal of Ambient Intelligence and Humanized Computing, pp. 1-24, 

2022. 

 

 

 



143 
 

APPENDIX – I 

Table 37 : HDFC dataset 

S.NO Date Open High Low Close Adj Close Volume 

1.  10/07/2019 1189.38 1199 1183.13 1194.38 1159.65 5784574 

2.  11/07/2019 1201.5 1207 1197.82 1203.57 1168.58 4548798 

3.  12/07/2019 1209 1209 1192.53 1196.95 1162.15 4488136 

4.  15/07/2019 1198 1201.5 1188.68 1197.38 1162.56 4116592 

5.  16/07/2019 1209 1209 1191 1195.6 1160.84 6385284 

6.  17/07/2019 1196.47 1205.8 1195.65 1198.72 1163.87 3879868 

7.  18/07/2019 1201.5 1214.5 1200.95 1205.95 1170.89 5401292 

8.  19/07/2019 1207.5 1210.35 1183.5 1187.82 1153.29 4469614 

9.  22/07/2019 1172.5 1174.93 1140.63 1148.63 1115.23 11085648 

10.  23/07/2019 1147.25 1147.25 1121.03 1131.75 1098.85 13901432 

11.  24/07/2019 1128.38 1146.5 1125.5 1140.45 1107.29 8681870 

12.  25/07/2019 1142.5 1157.72 1140.13 1143.03 1109.79 9731004 

13.  26/07/2019 1139.1 1146.82 1136.43 1138.65 1105.55 6414914 

14.  29/07/2019 1136.78 1136.78 1111.53 1122.15 1089.53 4988246 

15.  30/07/2019 1127.5 1135.6 1119.95 1126.13 1093.38 5197068 

16.  31/07/2019 1120 1133.5 1117.13 1125.82 1093.09 6945920 

17.  01/08/2019 1114.55 1120 1098.5 1110.9 1081 9120838 

18.  02/08/2019 1105.5 1112 1091 1107.18 1077.38 13912768 

19.  05/08/2019 1098.53 1100 1081.25 1089.63 1060.3 9911220 

20.  06/08/2019 1083.5 1105.13 1083.5 1094.55 1065.09 12445470 
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21.  07/08/2019 1095 1101 1082.5 1092 1062.61 9375068 

22.  08/08/2019 1099 1121.5 1091.5 1116.57 1086.53 9855800 

23.  09/08/2019 1123.5 1144.5 1119.9 1141 1110.29 15218056 

24.  13/08/2019 1136.65 1136.65 1101.3 1110.18 1080.3 7720034 

25.  14/08/2019 1117.7 1117.7 1101.53 1114.72 1084.72 7127026 

26.  16/08/2019 1107 1116.5 1102.05 1113.85 1083.87 7623780 

27.  19/08/2019 1119.25 1121 1100.85 1103.43 1073.73 4249100 

28.  20/08/2019 1104.63 1113.9 1103.43 1110.3 1080.42 5135296 

29.  21/08/2019 1112.45 1120.6 1107.1 1112.93 1082.97 5236356 

30.  22/08/2019 1110.43 1110.43 1083.53 1087.05 1057.79 6996022 

31.  23/08/2019 1080.5 1088.5 1069.8 1081.35 1052.25 10049808 

32.  26/08/2019 1097.45 1133.07 1083.5 1128.07 1097.72 12640122 

33.  27/08/2019 1128 1136.45 1120.05 1129.97 1099.56 10330416 

34.  28/08/2019 1125 1128.68 1113.18 1123.75 1093.51 6831294 

35.  29/08/2019 1123 1126.85 1110.15 1113.47 1083.51 7391858 

36.  30/08/2019 1116.75 1130 1111 1113.97 1084 9616660 

37.  03/09/2019 1110 1110.5 1098.07 1105.47 1075.72 5714338 

38.  04/09/2019 1103.5 1137 1099.5 1123.88 1093.63 7530352 

39.  05/09/2019 1124.5 1136.2 1112.5 1117.57 1087.5 8648126 

40.  06/09/2019 1114 1128.3 1110.65 1122.95 1092.73 6435002 

41.  09/09/2019 1123 1130.45 1108.05 1124.8 1094.53 5321702 

42.  11/09/2019 1137 1137 1120.57 1125.65 1095.36 7604558 

43.  12/09/2019 1125.35 1144.4 1124.07 1135.43 1104.87 9066150 
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44.  13/09/2019 1125.5 1133.72 1119 1128.72 1098.35 7685670 

45.  16/09/2019 1125.95 1131.32 1120.5 1122.07 1091.88 5515092 

46.  17/09/2019 1123.95 1124.25 1099.05 1105.68 1075.92 5328278 

47.  18/09/2019 1108.65 1112.07 1090 1093.88 1064.44 6479942 

48.  19/09/2019 1099.9 1107.05 1084 1101.05 1071.42 5311655 

49.  20/09/2019 1108 1209.9 1105.4 1199.6 1167.32 23075017 

50.  23/09/2019 1259.55 1282.7 1229 1257.25 1223.41 20960205 
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Table 38 : ICICI bank dataset 

S.No Date Open High Low Close Adj Close Volume 

1.  21/12/2015 227.36 235.91 227.27 234.73 221.58 14307700 

2.  22/12/2015 233.18 239.55 233.14 235.95 222.73 21342967 

3.  23/12/2015 236 239.05 235.55 238.05 224.71 11533960 

4.  24/12/2015 239.09 239.64 233.91 234.5 221.36 6097366 

5.  28/12/2015 236.41 240.91 236.36 240.05 226.6 12041784 

6.  29/12/2015 240 242.27 237.73 240.68 227.2 9054719 

7.  30/12/2015 239.32 240.41 237.95 238.5 225.14 10025565 

8.  31/12/2015 238.27 239.86 236.5 237.59 224.28 8546444 

9.  01/01/2016 237.55 239.64 234.55 239.09 225.69 5998096 

10.  04/01/2016 237.27 237.59 231.5 232.32 219.3 9435792 

11.  05/01/2016 232.95 234.09 228.82 233.36 220.29 8966977 

12.  06/01/2016 232.18 233.41 226.55 227.36 214.62 17416181 

13.  07/01/2016 224 225.18 221 224.32 211.75 18240712 

14.  08/01/2016 222.27 225.27 221.32 222.77 210.29 14404391 

15.  11/01/2016 219.91 221.73 216.41 217.68 205.48 14208668 

16.  12/01/2016 219.09 219.86 214.18 215.23 203.17 11895899 

17.  13/01/2016 216.18 220.82 210.09 217.73 205.53 18215710 

18.  14/01/2016 212.91 218 210.73 214.32 202.31 14600781 

19.  15/01/2016 214.18 214.82 201.59 204.05 192.61 22333902 

20.  18/01/2016 203.82 207.91 198 202.82 191.45 30239009 

21.  19/01/2016 204.23 210.23 204.23 207.95 196.3 16222439 
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22.  20/01/2016 204.45 207.18 200.09 204 192.57 14353478 

23.  21/01/2016 207.73 212.27 203.82 205.73 194.2 15665863 

24.  22/01/2016 211.45 213.55 208.91 211.59 199.74 15148522 

25.  25/01/2016 214.5 216.82 212.91 214.59 202.57 17137268 

26.  27/01/2016 216.36 217.55 213.36 215.73 203.64 12155561 

27.  28/01/2016 216.86 217.77 210.23 212 200.12 24258166 

28.  29/01/2016 199.09 213 199.09 209.23 197.5 47755494 

29.  01/02/2016 206.36 206.68 196.27 197.45 186.39 40395715 

30.  02/02/2016 198.18 199.73 190.64 191.27 180.56 31821419 

31.  03/02/2016 188.18 189.82 184.14 185.5 175.11 23592288 

32.  04/02/2016 187.64 187.64 182.27 185.41 175.02 30869158 

33.  05/02/2016 186.82 191.82 185.09 190.36 179.7 36189377 

34.  08/02/2016 191.82 195.91 187.41 189.59 178.97 19366081 

35.  09/02/2016 185.45 192.27 182.5 190.36 179.7 20906682 

36.  10/02/2016 184.64 190.45 183.64 188.41 177.85 22742128 

37.  11/02/2016 185.23 188.14 180 181.14 170.99 31817116 

38.  12/02/2016 178.73 180.36 173.18 175.95 166.1 41775526 

39.  15/02/2016 176.27 188.45 176.27 185 174.63 34130349 

40.  16/02/2016 188.18 188.18 177.73 178.73 168.71 20895952 

41.  17/02/2016 178.64 179.23 171.68 173.41 163.69 28792115 

42.  18/02/2016 175.91 180.91 175.64 178.32 168.33 32260277 

43.  19/02/2016 178 183.14 177.5 180.73 170.6 17617480 

44.  22/02/2016 179.55 183 178.59 180.41 170.3 17567788 
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45.  23/02/2016 181.27 181.27 172.95 174.55 164.77 20001984 

46.  24/02/2016 171.82 173.82 168.95 170 160.47 20654961 

47.  25/02/2016 170.64 171.82 165.05 166.36 157.04 38340699 

48.  26/02/2016 167.55 169.05 164.32 168 158.59 24687792 

49.  29/02/2016 168 178.09 165.18 172.77 163.09 43510436 

50.  01/03/2016 177.5 187.68 177.5 186.32 175.88 27223692 
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Table 39 : SBIN dataset 

 

S.No Date Open High Low Close Adj Close Volume 

1.  14/05/2019 307.85 316.75 305.10 314.65 301.13 30521436.00 

2.  15/05/2019 316.20 317.90 311.00 312.10 298.69 27932459.00 

3.  16/05/2019 312.50 317.10 309.55 315.75 302.18 18147559.00 

4.  17/05/2019 315.65 321.95 313.45 319.25 305.53 25838962.00 

5.  20/05/2019 332.00 345.80 331.00 344.70 329.89 53207071.00 

6.  21/05/2019 345.90 347.55 336.25 337.55 323.05 33457162.00 

7.  22/05/2019 338.90 342.60 333.55 341.10 326.44 32002499.00 

8.  23/05/2019 353.00 364.00 339.20 342.20 327.50 74413322.00 

9.  24/05/2019 344.95 357.00 343.50 355.35 340.08 35703403.00 

10.  27/05/2019 355.05 362.50 354.00 361.70 346.16 31374994.00 

11.  28/05/2019 360.95 361.70 356.65 360.05 344.58 23501608.00 

12.  29/05/2019 358.00 359.00 347.15 348.65 333.67 28370210.00 

13.  30/05/2019 349.75 355.00 347.50 353.55 338.36 25712604.00 

14.  31/05/2019 354.35 357.90 344.65 352.50 337.35 32588069.00 

15.  03/06/2019 352.35 356.45 349.65 355.45 340.18 18380919.00 

16.  04/06/2019 354.00 357.20 351.40 352.40 337.26 18130636.00 

17.  06/06/2019 349.00 349.60 335.90 336.90 322.42 41941144.00 

18.  07/06/2019 337.00 342.75 336.00 342.05 327.35 29739710.00 

19.  10/06/2019 346.00 347.30 340.15 344.30 329.50 20500542.00 

20.  11/06/2019 345.05 348.30 342.85 347.10 332.18 16281297.00 



150 
 

21.  12/06/2019 346.95 346.95 342.30 344.00 329.22 11564970.00 

22.  13/06/2019 343.00 347.45 339.80 346.50 331.61 15509948.00 

23.  14/06/2019 345.50 346.35 342.55 343.80 329.03 10347594.00 

24.  17/06/2019 343.75 343.75 336.95 337.85 323.33 13779496.00 

25.  18/06/2019 335.50 344.00 333.80 340.05 325.44 21957480.00 

26.  19/06/2019 343.10 345.20 335.50 338.85 324.29 16416903.00 

27.  20/06/2019 341.00 346.25 335.60 345.15 330.32 20626861.00 

28.  21/06/2019 344.80 350.70 343.15 349.40 334.39 24749090.00 

29.  24/06/2019 350.00 354.75 349.65 353.20 338.02 17919504.00 

30.  25/06/2019 352.70 357.00 351.25 356.55 341.23 15922634.00 

31.  26/06/2019 355.75 359.00 354.30 358.15 342.76 15835579.00 

32.  27/06/2019 358.10 363.00 357.25 362.15 346.59 29658120.00 

33.  28/06/2019 362.20 365.00 358.70 361.25 345.73 22708464.00 

34.  01/07/2019 362.80 363.00 358.50 361.55 346.01 12348793.00 

35.  02/07/2019 362.15 365.00 360.35 364.50 348.84 14482172.00 

36.  03/07/2019 365.25 366.70 363.00 366.15 350.42 12626285.00 

37.  04/07/2019 367.25 370.90 366.20 367.40 351.61 19252646.00 

38.  05/07/2019 369.45 373.60 366.00 370.65 354.72 30019347.00 

39.  08/07/2019 368.00 368.45 353.50 355.30 340.03 27247892.00 

40.  09/07/2019 353.50 360.00 352.50 359.50 344.05 16579914.00 

41.  10/07/2019 360.55 361.50 351.30 354.20 338.98 18681819.00 

42.  11/07/2019 358.50 364.00 357.00 363.20 347.59 20048321.00 

43.  12/07/2019 363.00 366.55 361.50 363.60 347.98 14661748.00 
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44.  15/07/2019 364.10 365.00 357.60 360.05 344.58 15665939.00 

45.  16/07/2019 358.50 366.00 357.65 364.35 348.69 16251836.00 

46.  17/07/2019 364.05 373.55 363.05 372.40 356.40 17545177.00 

47.  18/07/2019 371.95 373.80 362.55 363.65 348.02 21691056.00 

48.  19/07/2019 365.10 366.05 355.15 356.00 340.70 22213173.00 

49.  22/07/2019 356.00 359.55 348.70 350.85 335.77 19682038.00 

50.  23/07/2019 351.20 353.00 341.00 342.20 327.50 27956145.00 
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Table 40 : Nifty 50 dataset 

 

S.No. Date Open High Low Close Adj Close Volume 

1.  01/04/2022 17436.9 17703.7 17422.7 17670.45 17670.45 291800 

2.  04/04/2022 17809.1 18114.65 17791.4 18053.4 18053.4 345500 

3.  05/04/2022 18080.6 18095.45 17921.55 17957.4 17957.4 283500 

4.  06/04/2022 17842.75 17901 17779.85 17807.65 17807.65 328800 

5.  07/04/2022 17723.3 17787.5 17623.7 17639.55 17639.55 308800 

6.  08/04/2022 17698.15 17842.75 17600.55 17784.35 17784.35 274400 

7.  11/04/2022 17740.9 17779.05 17650.95 17674.95 17674.95 251700 

8.  12/04/2022 17584.85 17595.3 17442.35 17530.3 17530.3 266000 

9.  13/04/2022 17599.9 17663.65 17457.4 17475.65 17475.65 245100 

10.  18/04/2022 17183.45 17237.75 17067.85 17173.65 17173.65 376100 

11.  19/04/2022 17258.95 17275.65 16824.7 16958.65 16958.65 401400 

12.  20/04/2022 17045.25 17186.9 16978.95 17136.55 17136.55 286100 

13.  21/04/2022 17234.6 17414.7 17215.5 17392.6 17392.6 285200 

14.  22/04/2022 17242.75 17315.3 17149.2 17171.95 17171.95 262700 

15.  25/04/2022 17009.05 17054.3 16888.7 16953.95 16953.95 275700 

16.  26/04/2022 17121.3 17223.85 17064.45 17200.8 17200.8 261100 

17.  27/04/2022 17073.35 17110.7 16958.45 17038.4 17038.4 265100 

18.  28/04/2022 17189.5 17322.5 17071.05 17245.05 17245.05 312900 

19.  29/04/2022 17329.25 17377.65 17053.25 17102.55 17102.55 336200 

20.  02/05/2022 16924.45 17092.25 16917.25 17069.1 17069.1 278200 



153 
 

21.  04/05/2022 17096.6 17132.85 16623.95 16677.6 16677.6 310600 

22.  05/05/2022 16854.75 16945.7 16651.85 16682.65 16682.65 265800 

23.  06/05/2022 16415.55 16484.2 16340.9 16411.25 16411.25 300500 

24.  09/05/2022 16227.7 16403.7 16142.1 16301.85 16301.85 288400 

25.  10/05/2022 16248.9 16404.55 16197.3 16240.05 16240.05 283100 

26.  11/05/2022 16270.05 16318.75 15992.6 16167.1 16167.1 284300 

27.  12/05/2022 16021.1 16041.95 15735.75 15808 15808 314900 

28.  13/05/2022 15977 16083.6 15740.85 15782.15 15782.15 369100 

29.  16/05/2022 15845.1 15977.95 15739.65 15842.3 15842.3 217600 

30.  17/05/2022 15912.6 16284.25 15900.8 16259.3 16259.3 295700 

31.  18/05/2022 16318.15 16399.8 16211.2 16240.3 16240.3 290400 

32.  19/05/2022 15917.4 15984.75 15775.2 15809.4 15809.4 313900 

33.  20/05/2022 16043.8 16283.05 16003.85 16266.15 16266.15 252400 

34.  23/05/2022 16290.95 16414.7 16185.75 16214.7 16214.7 293800 

35.  24/05/2022 16225.55 16262.8 16078.6 16125.15 16125.15 249800 

36.  25/05/2022 16196.35 16223.35 16006.95 16025.8 16025.8 243300 

37.  26/05/2022 16105 16204.45 15903.7 16170.15 16170.15 314300 

38.  27/05/2022 16296.6 16370.6 16221.95 16352.45 16352.45 274100 

39.  30/05/2022 16527.9 16695.5 16506.15 16661.4 16661.4 251400 

40.  31/05/2022 16578.45 16690.75 16521.9 16584.55 16584.55 651600 

41.  01/06/2022 16594.4 16649.2 16438.85 16522.75 16522.75 249600 

42.  02/06/2022 16481.65 16646.4 16443.05 16628 16628 236000 

43.  03/06/2022 16761.65 16793.85 16567.9 16584.3 16584.3 245500 
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44.  06/06/2022 16530.7 16610.95 16444.55 16569.55 16569.55 233600 

45.  07/06/2022 16469.6 16487.25 16347.1 16416.35 16416.35 233800 

46.  08/06/2022 16474.95 16514.3 16293.35 16356.25 16356.25 243500 

47.  09/06/2022 16263.85 16492.8 16243.85 16478.1 16478.1 205000 

48.  10/06/2022 16283.95 16324.7 16172.6 16201.8 16201.8 189700 

49.  13/06/2022 15877.55 15886.15 15684 15774.4 15774.4 225500 

50.  14/06/2022 15674.25 15858 15659.45 15732.1 15732.1 225400 
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Table 41 : S & P BSE datasets 

 

S.No Date Open High Low Close Adj Close Volume 

1.  5/31/2017 31222.51 31255.28 31107.48 31145.8 31145.8 13000 

2.  06/01/2017 31117.09 31213.12 31062.02 31137.59 31137.59 8300 

3.  06/02/2017 31205.37 31332.56 31190.4 31273.29 31273.29 8500 

4.  06/05/2017 31274.74 31355.42 31198.22 31309.49 31309.49 9000 

5.  06/06/2017 31420.85 31430.32 31172.55 31190.56 31190.56 13600 

6.  06/07/2017 31252.71 31346.99 31172.98 31271.28 31271.28 9500 

7.  06/08/2017 31316.91 31354.51 31193.77 31213.36 31213.36 14000 

8.  06/09/2017 31196.86 31289.99 31087.28 31262.06 31262.06 9800 

9.  06/12/2017 31225.43 31225.43 31044.28 31095.7 31095.7 6800 

10.  6/13/2017 31091.1 31260.77 31062.34 31103.49 31103.49 13300 

11.  6/14/2017 31147.69 31190.36 31054.94 31155.91 31155.91 12700 

12.  6/15/2017 31222.89 31229.44 31026.48 31075.73 31075.73 12700 

13.  6/16/2017 31160.47 31182.73 31017.18 31056.4 31056.4 13300 

14.  6/19/2017 31168.98 31362.15 31163.35 31311.57 31311.57 7500 

15.  6/20/2017 31392.53 31392.53 31261.49 31297.53 31297.53 8100 

16.  6/21/2017 31302.18 31336.44 31193.61 31283.64 31283.64 35700 

17.  6/22/2017 31351.53 31522.87 31255.63 31290.74 31290.74 10200 

18.  6/23/2017 31352.57 31365.39 31110.39 31138.21 31138.21 89700 

19.  6/27/2017 31194.68 31294.96 30847.08 30958.25 30958.25 15300 

20.  6/28/2017 30988.87 31000.48 30798.7 30834.32 30834.32 9900 
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21.  6/29/2017 30910.97 31097.92 30794.61 30857.52 30857.52 12300 

22.  6/30/2017 30824.97 30965.45 30680.66 30921.61 30921.61 9200 

23.  07/03/2017 31156.04 31258.33 31017.11 31221.62 31221.62 8100 

24.  07/04/2017 31331.21 31353.46 31166.37 31209.79 31209.79 8700 

25.  07/05/2017 31272.72 31284.64 31177.78 31245.56 31245.56 6500 

26.  07/06/2017 31298.42 31460.7 31264.86 31369.34 31369.34 10100 

27.  07/07/2017 31373.52 31426.29 31286.62 31360.63 31360.63 6200 

28.  07/10/2017 31510.62 31768.39 31471.41 31715.64 31715.64 37900 

29.  07/11/2017 31789.5 31885.11 31718.48 31747.09 31747.09 9100 

30.  07/12/2017 31813.24 31865.69 31731.43 31804.82 31804.82 8300 

31.  7/13/2017 31896.23 32091.52 31892.63 32037.38 32037.38 10500 

32.  7/14/2017 32099.93 32109.75 31897.87 32020.75 32020.75 7200 

33.  7/17/2017 32053.98 32131.92 32037.21 32074.78 32074.78 10300 

34.  7/18/2017 31775.54 31911.61 31626.44 31710.99 31710.99 21600 

35.  7/19/2017 31882.8 31978.89 31793.72 31955.35 31955.35 11300 

36.  7/20/2017 32033.82 32057.12 31859.5 31904.4 31904.4 11200 

37.  7/21/2017 32035.88 32062.23 31808.93 32028.89 32028.89 18000 

38.  7/24/2017 32100.22 32320.86 32058.33 32245.87 32245.87 11500 

39.  7/25/2017 32350.71 32374.3 32196.86 32228.27 32228.27 14100 

40.  7/26/2017 32255.99 32413.63 32226.08 32382.46 32382.46 12400 

41.  7/27/2017 32519.44 32672.66 32325.33 32383.3 32383.3 10900 

42.  7/28/2017 32381.36 32381.36 32104.66 32309.88 32309.88 11300 

43.  7/31/2017 32412.2 32546.5 32324.45 32514.94 32514.94 13100 
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44.  08/01/2017 32579.8 32632.02 32462.25 32575.17 32575.17 9000 

45.  08/02/2017 32641.58 32686.48 32394.89 32476.74 32476.74 10500 

46.  08/03/2017 32502.55 32502.55 32194.58 32237.88 32237.88 12600 

47.  08/04/2017 32191.12 32352.19 32107.99 32325.41 32325.41 11300 

48.  08/07/2017 32377.8 32396.14 32235.82 32273.67 32273.67 10400 

49.  08/08/2017 32341.05 32354.77 31915.2 32014.19 32014.19 9400 

50.  08/09/2017 31926.14 31967.28 31731.91 31797.84 31797.84 9300 
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Table 42 : Microsoft dataset 

 

S.No Date Open High Low Close Adj Close Volume 

1.  01/06/2023 325.93 333.53 324.72 332.58 330.5937 26773900 

2.  02/06/2023 334.25 337.5 332.55 335.4 333.3969 25864000 

3.  05/06/2023 335.22 338.56 334.66 335.94 333.9337 21307100 

4.  06/06/2023 335.33 335.37 332.17 333.68 331.6872 20396200 

5.  07/06/2023 331.65 334.49 322.5 323.38 321.4487 40717100 

6.  08/06/2023 323.94 326.64 323.35 325.26 323.3175 23277700 

7.  09/06/2023 324.99 329.99 324.41 326.79 324.8383 22514900 

8.  12/06/2023 328.58 332.1 325.16 331.85 329.8681 24260300 

9.  13/06/2023 334.47 336.98 330.39 334.29 332.2935 22951300 

10.  14/06/2023 334.34 339.04 332.81 337.34 335.3253 26003800 

11.  15/06/2023 337.48 349.84 337.2 348.1 346.0211 38899100 

12.  16/06/2023 351.32 351.47 341.95 342.33 340.2855 46533600 

13.  20/06/2023 339.31 342.08 335.86 338.05 336.0311 26375400 

14.  21/06/2023 336.37 337.73 332.07 333.56 331.5679 25117800 

15.  22/06/2023 334.12 340.12 333.34 339.71 337.6812 23556800 

16.  23/06/2023 334.36 337.96 333.45 335.02 333.0192 23084700 

17.  26/06/2023 333.72 336.11 328.49 328.6 326.6375 21520600 

18.  27/06/2023 331.86 336.15 329.3 334.57 332.5719 24354100 

19.  28/06/2023 334.66 337.98 333.81 335.85 333.8442 20259500 

20.  29/06/2023 334.71 336.11 332.62 335.05 333.049 16997000 
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21.  30/06/2023 337.75 342.73 337.2 340.54 338.5062 26823800 

22.  03/07/2023 339.19 340.9 336.57 337.99 335.9714 12508700 

23.  05/07/2023 335.09 341.65 334.73 338.15 336.1305 18172400 

24.  06/07/2023 337.3 342.99 335.5 341.27 339.2318 28161200 

25.  07/07/2023 339.32 341.79 337 337.22 335.206 21185300 

26.  10/07/2023 334.6 335.23 327.59 331.83 329.8482 32791400 

27.  11/07/2023 331.06 332.86 327 332.47 330.4844 26698200 

28.  12/07/2023 336.6 341.65 335.67 337.2 335.1862 29995300 

29.  13/07/2023 339.56 343.74 339.02 342.66 340.6136 20567200 

30.  14/07/2023 347.59 351.43 344.31 345.24 343.1781 28302200 

31.  17/07/2023 345.68 346.99 342.2 345.73 343.6653 20363900 

32.  18/07/2023 345.83 366.78 342.17 359.49 357.343 64872700 

33.  19/07/2023 361.75 362.46 352.44 355.08 352.9594 39732900 

34.  20/07/2023 353.57 357.97 345.37 346.87 344.7984 33778400 

35.  21/07/2023 349.15 350.3 339.83 343.77 341.7169 69368900 

36.  24/07/2023 345.85 346.92 342.31 345.11 343.0489 26678100 

37.  25/07/2023 347.11 351.89 345.07 350.98 348.8839 41637700 

38.  26/07/2023 341.44 344.67 333.11 337.77 335.7527 58383700 

39.  27/07/2023 340.48 341.33 329.05 330.72 328.7449 39635300 

40.  28/07/2023 333.67 340.01 333.17 338.37 336.3492 28484900 

41.  31/07/2023 336.92 337.7 333.36 335.92 333.9138 25446000 

42.  01/08/2023 335.19 338.54 333.7 336.34 334.3313 18311900 

43.  02/08/2023 333.63 333.63 326.36 327.5 325.5441 27761300 
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44.  03/08/2023 326 329.88 325.95 326.66 324.7091 18253700 

45.  04/08/2023 331.88 335.14 327.24 327.78 325.8224 23727700 

46.  07/08/2023 328.37 331.11 327.52 330.11 328.1385 17741500 

47.  08/08/2023 326.96 328.75 323 326.05 324.1028 22327600 

48.  09/08/2023 326.47 327.11 321.05 322.23 320.3056 22373300 

49.  10/08/2023 326.02 328.26 321.18 322.93 321.0014 20113700 

50.  11/08/2023 320.26 322.41 319.21 321.01 319.0929 24342600 
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