
LIST OF ABBREVIATIONS  

 

ADF  Augmented Dickey-Fuller 

AIC

  

 Akiake Information Criteria 

BSE  Bombay Stock Exchange 

DDM  Dividend Discount Method 

VECM  Vector Error Correction Method 

ER

  

 Exchange Rate 

IIP  Index of Industrial Production 

IISL

  

 India Index Services and Product Ltd. 

IR  Interest Rate 

NSE  National Stock Exchange 

PP Test  Phillip-Perron Test 

WPI

  

 Wholesale Price Index 

GDP  Gross Domestic Product 

RBI  Reserve Bank of India 

BOLT  BSE Online Trading System 

P/E Ratio  Price to Earnings Ratio 

P/B Ratio  Price to Book Value Ratio 

 

 


