ABSTRACT

The purpose of this study is to examine the impact of macroeconomic variable such as gold rate,
exchange rate and oil price on stock market volatility. This paper discuss about the relationship
between macro economic variables and stock market. The impact of these variables on stock
market provides important implication on monitory policy and government policy towards
financial market. Relationship between gold rate, exchange rate, oil price and stock market were

determined using the VAR analysis.
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