SPRINGERNATURE Link

Q Search

Home > Journal of Asset Management > Article

Indian stock market volatility in recent
years: Transmission from global market,
regional market and traditional domestic
sectors

| Original Article | Published: 10 April 2009

| Volume 10, pages 63—71, (2009) Cite this article

Your privacy, your choice

We use essential cookies to make sure the site can function. We, and our 96 partners, also
use optional cookies and similar technologies for advertising, personalisation of content,
usage analysis, and social media.

By accepting optional cookies, you consent to allowing us and our partners to store and
access personal data on your device, such as browsing behaviour and unique identifiers.
Some third parties are outside of the European Economic Area, with varying standards of
data protection. See our privacy policy for more information on the use of your personal
data. Your consent choices apply to springer.com and applicable subdomains.

You can find further information, and change your preferences via 'Manage preferences'.
You can also change your preferences or withdraw consent at any time via "Your privacy
choices', found in the footer of every page.

We use cookies and similar technologies for the following purposes:
> Store and/or access information on a device
> Personalised advertising and content, advertising and content measurement,

audience research and services development

Accept all cookies

Reject optional cookies

Manage preferences


https://link.springer.com/article/10.1057/jam.2008.29/metrics
https://link.springer.com/
https://idp.springer.com/auth/personal/springernature?redirect_uri=https://link.springer.com/article/10.1057/jam.2008.29
https://order.springer.com/public/cart
https://link.springer.com/
https://link.springer.com/journal/41260
https://link.springer.com/journal/41260/aims-and-scope
https://www.editorialmanager.com/jase
https://link.springer.com/journal/41260
https://link.springer.com/privacystatement

as the impulse-response function shows, a shock in Dow Jones, the Jakarta stock
index and BVSP has a profound effect on the SENSEX (Dow Jones having the most

important one). As for sources from its domestic sectors, capital goods and

consumer durables are the most prominent contributors to the volatility of the
SENSEX.
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