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Conclusion

Developed a new optimal band to analyzed the buy/ sell
pattern and their comparison

Predicted the State sequences using Hidden Markov Model

The 2-dim and 3-dim contingency table analyzed using Log
Linear Model

Turn-of-the-year effect: Found new evidence using Logistic
Regression and Buy/ Sell Ratio with t-statistics
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Real life Application

Figure: Performence Report Summarry of all Product
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Figure: Drawdowwn Peroid
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Table: Performence Summary

Product Name Month Profit Drawdown

Banknifty October 16734 -6453

Banknifty November 10456 -2647

Banknifty December -2346 -4363

Banknifty January 17453 -1245

Banknifty February 29856 00

Banknifty March 63246 -9465

Banknifty April -6342 -5467

Banknifty May 18453 4356

Banknifty June 33485 7342
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Thank you
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