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Abstract: 

The study aims at the depth understanding of stock price 

prediction models. It tries exploring and refining the existing 

models for stock price prediction considering parameters. it 

focuses on comparative analysis of stock price prediction 

models in Indian Market. It test & compare the prediction 

models in terms of efficiency, consistency and reliability of 

predictive models. The study takes into account both 

traditional and modern techniques for stock price analysis. The 

study uses published stock data of NSE and BSE websites. 

And the data are collected from the above websites or yahoo 

finance & Blumberg as per the suitability. The data are taken 

from IT sector, Banking sector, Steel sector, Auto sector, and 

Telecom sector etc. As it is mentioned above that the 

researcher will be using various traditional statistical tools, 

econometrics, and different software for analysis and 

evaluation of data. The study is relevance to the researcher, 

shareholders, financial analysts, investors, asset Management 

Company, mutual fund manager, government etc. The study 

will be helpful for analysis and evaluation of different 

predictive models as to get effective results and accurate result 

in the time of requirement of the prediction. From the study of 
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literature we have arrived as a conclusion that the models are 

although useful but are effective to certain extent. The 

comparison of prediction models will help in increasing the 

efficiency of prediction. It will give accuracy in stock price 

forecasting. 
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