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Summary/Abstract: This study attempts to examine the price discovery process
and volatility spillovers in Gold  futures and spot markets of National Commodity
Derivatives Exchange (NCDEX) by employing  Johansen’s Vector Error Correction
Model (VECM) and the Bivariate ECM-EGARCH(1,1)  model. The empirical result
confirms that the spot market of Gold plays a dominant role and  serves as
effective price discovery vehicle. Besides the study results show that the spillovers
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of  certain information take place from spot market to futures market and the spot
market of gold  have the capability to expose the all new information through the
channel of its new innovation.

Journal: International Journal of Economic Sciences and
Applied Research (/search/journal-detail?id=253)

Details

Contents

DETERMINANTS OF FOREIGN INSTITUTIONAL INVESTMENT IN
INDIA: AN EMPIRICAL ANALYSIS
DETERMINANTS OF FOREIGN INSTITUTIONAL INVESTMENT IN INDIA: AN
EMPIRICAL ANALYSIS
2013

(/search/article-detail?id=8041)

THE TIME-VARYING RISK AND RETURN TRADE-OFF IN INDIAN
STOCK MARKETS
THE TIME-VARYING RISK AND RETURN TRADE-OFF IN INDIAN STOCK
MARKETS
2014

(/search/article-detail?id=575148)

CAUSALITY AMONG ENERGY CONSUMPTION, CO2 EMISSION,
ECONOMIC GROWTH AND TRADE: A CASE OF INDIA
CAUSALITY AMONG ENERGY CONSUMPTION, CO2 EMISSION, ECONOMIC
GROWTH AND TRADE: A CASE OF INDIA
2014

(/search/article-detail?id=575811)

https://www.ceeol.com/for-librarians/CEEOL-for-libraries/new-to-ceeol
https://www.ceeol.com/for-publishers-editors/CEEOL-for-publishers/new-to-CEEOL
https://www.ceeol.com/personal-user-account/new-to-CEEOL
https://www.ceeol.com/
https://www.ceeol.com/search/journal-detail?id=253
https://www.ceeol.com/search/article-detail?id=8041
https://www.ceeol.com/search/article-detail?id=575148
https://www.ceeol.com/search/article-detail?id=575811


Phone: +49 (0)69-20026820 (tel:+49696860250) 
Email: info@ceeol.com (mailto:info@ceeol.com)

Central and Eastern European Online Library GmbH 
Basaltstrasse 9 
60487 Frankfurt am Main 
Germany 
Amtsgericht Frankfurt am Main HRB 102056 
VAT number: DE300273105

Connect with CEEOL

 Join our Facebook page (https://www.facebook.com/newceeol/?ref=hl)

 Follow us on Twitter (https://twitter.com/ceeol)

2024 © CEEOL. ALL Rights Reserved. Privacy Policy (/help/privacy-policy) | Terms &
Conditions of use (/help/terms-and-conditions)

ver2.0.8022





tel:+49696860250
mailto:info@ceeol.com
https://www.facebook.com/newceeol/?ref=hl
https://twitter.com/ceeol
https://www.ceeol.com/help/privacy-policy
https://www.ceeol.com/help/terms-and-conditions

