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Entrepreneurship etc.
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56400-00-9, Bloomsbury, UK and New Delhi, India, pages 325

2. Sunayana and Siddiqui, S. and (2021), Management Functions in Covid-19 Era, ISBN 978-93-
54355-37-0, Bloomsbury, UK and New Delhi, India, pages 515

3. Siddiqui, S., (2017), Emerging Issues in Finance, ISBN  978-81-922331-4-7, Centre for
Management Studies, Jamia Millia Islamia, New Delhi, India, pages 855 (E-Book)

4. Faroogi, R. and Siddiqui, S. (2014), Management Challenges in the New Era: Strategies for
Success, ISBN 978-93-83842-08-7, Excel Publishers, New Delhi, India, pages 332

5. Chauhan, K. and Siddiqui, S. (2013), Innovation and Entrepreneurship: An Indian Experence,
ISBN 978-81-922331-2-3, Centre for Management Studies, Jamia Millialslamia, New Delhi, India,
pages 335 (E-Book)

6. Gupta P.K. and Siddiqui, S. (2011), Future of Financial Markets , ISBN 978-81-922331-0-9,
Centre for Management Studies, Jamia Millia Islamia, New Delhi, India, pages 859. (E-Book)

7. Siddiqui, S. (2008), Women Entrepreneurs in Export Trade, ISBN 978-81-89915-99-5, Regal
Publications, New Delhi, India, pages 310.

Research Project:

1. National Stock Exchange of India (NSE) fundedResearch Project , Examining Associations
between S&P CNX Nifty and selected Asian and US Stock Markets, 2009(completed)

Published onlineat http://nseindia.com/content/research/res paperfinal235.pdf

2. Indian Council of Social Science Research (ICSSR) funded research project, Volatility Spill-over
and Integration of Select World Stock markets: An Analysis of Contagion and Structural
Breaks,2017 (completed)
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Monica Sharma : An Analytical Study of Micro Insurance and Credit Services in India —The Role of

MFIs AND NGOs (August 27, 2012)

2. Shuchita Singh : Behavioural Finance and Investment Patterns-An Empirical Study of Investors in
Delhi.(October 22, 2012)

3. Yusra Naseem : Financial Derivatives & Stock Market Volatility — Evidences from NSE.
(April 15,2015)

4. Kritika Raj: Determining Factors of Entrepreneurial Intensity: A Case of Women Owned
Export Venture Across Delhi And NCR.(February 04, 2016)

5. Moiduddin Ahmad: Empirical Examination of the Implications of Arbitrage Pricing Theory
on Indian Stock Market. (September 08, 2016)

6. Khalid K Qurashi: Stock Market Efficiency and Integration —A study of selected markets (May 15,
2018)

7. Shafiga P. Shaikh: Comparing Movement of Sharia Indices with Parent Indices: A Study of Select
World Markets (October 11, 2018)

8. Sumaira Jan: Strategic Perspective of Entrepreneurial Firms: A Study of Women Owned Enterprises
in the State of Jammu and Kashmir (December 04, 2018)

9. Arushi Gaur: Contagion and Regime Switching in Commodity Markets: Examining Affects of
Select Exogenous Variables (September 17, 2019)

10. Preeti Roy: Price Discovery and Volatility Spillover among Stock Market: Examining Comovement
with Crude Oil. (August 27, 2021)

Ongoing

1. Rajbeer Kaur: Dynamic Linkages among the Markets and Hedging Opportunities

2. Tarina Anwar: A Comparative Analysis of Entrepreneurial Intensity in Family and Non-family
Business Firms.

3. Ramsa Jan: Entrepreneurial Motivation & Leadership in Troubled Areas: A Study of
Businesswomen in Jammu & Kashmir

4. Mehak Manzoor: Implied Volatility Estimation and Option Pricing: A Case of Indian Capital Market

5. Ziya Batool Rizvi: Volatility in SUKUK and Portfolio adjustment: Evidences from Global Capital
Market

6. Sumbul: Islamic doctrine and global capital market trends

7. Kubra Tawasoli: Topic not yet registered
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Seth, N., Singhania, M. and Siddiqui, S. (2022). Modeling returns of sukuk and related indices with

system GMM: evidence from the MENA region. International Journal of Islamic and Middle Eastern
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Siddiqui, S. & Kaur, R. (2021). Commodity Volatility Indices and Select Asian Equity markets,
Pacific Business Review, 13(13): 83-97. (ISSN 0974-438X)
http://www.pbr.co0.in/2021/2021_month/June/9.pdf

Khan, M.A., Roy, P., Siddiqui, S. & Alakkas,. A.A. (2021). Systemic Risk Assessment: Aggregated
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Siddiqui, S. & Roy , P. (2021). Stock Return Dynamics and Portfolio Hedging: A Case of Leading
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3167) https://www.scms.edu.in/journal/article?journal_id=78

Siddiqui, S. & Gaur, A. (2021). Modelling Global Bond Markets under Covid-19 Shadow, BIMTECH
Business Perspective,2(2): 35-45 ISSN: 2581 9542 (Print) ISSN:2582-3965(0nline)

Siddiqui, S. & Kaur, R. (2020). Hedge Ratios and Modelling Select Global Financial Variables with
BRICS, Amity Journal of Finance , 5(2):1-18 (ISSN online 2456-1568)
https://amity.edu/UserFiles/admaa/6e2a02374.pdf
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Siddiqui, S., & Roy , P. (2019). Predicting Volatility and Dynamic Relation between Stock Market,
Exchange Rate and Select Commodities. Acta Universitatis Agriculturae et Silviculturae
Mendelianae Brunensis, 67(6): 1597-1611 (ISSN 2464-8310 Online)
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Siddiqui, S.& Jan, S. (2017). Developing Entrepreneurial Intensity among Women Entrepreneurs Of
Jammu & Kashmir: Model Building through Confirmatory Factor Analysis. Vision-Journal of
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Siddiqui, S. & Jan, S. (2017). Qualitative Variables Affecting Financial Inclusion in India: Exploring
Future Direction for Policy Makers.Asian Journal of Management, 8(3), 1-8. (ISSN:2321-5763)
Siddiqui, S.and Gaur, A. (2017), Historical Fall in Crude Oil Prices and Volatility Spillover to
Selected Asian Stock Market, Pacific Business Review , 10(1): 23-31.(ISSN: 0974-438X).
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Shariah:Application of Auto Regressive Models, Indian Journal of Commerce and Management
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Siddiqui, S. and Gaur, A. (2017),Volatility Persistence and Fall in Crude Oil Prices: A Study of
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Siddiqui, S. and Sheikh ,S. (2016), Modelling the Return of Shariah with Underlying Indices of
National Stock Exchange of India:A Case of 3SLS and GMM Estimation, Journal of Emerging
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Siddiqui, S. (2015), Do Global Oil Prices Changes Affect Indian Stock Market Returns? ,Journal of
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Siddiqui, S. and Jan, S. (2014), Innovative Entrepreneurship: An Indian Scence of Drivers and
Obstacles, Management Dynamics, 14 (2): 19-29 (ISSN: 0972-5067)

Siddiqui, S. (2012), A Study of E-learning Techniques in Security Market Education, Prabandhan, 3
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Ahmad, M &Siddiqui, S. (2012), Privatization of Life Insurance in India- Successful or Not?
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Siddiqui, S. (2011), Exploring Autocorrelation in NSE and NASDAQ during the Recent Financial
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Ahmad,M &Siddiqui, S. (2011), Arbitrage Price Theory —A review of literature, Samiksha, 2 (1): 24-
28. (ISSN: 0975-7708)

Siddiqui,S. (2010), Probing relations between S&P CNX NIFTY, BSE 30 and Shanghai Composite,
Management Dynamics, 10 (1): 71-79 (ISSN: 0972-5067)

Ahmad,M &Siddiqui,S. (2010), An Analysis of Performance of RRB in India, Journal of
Management and Information Technology,2 (1): 52-62.(ISSN:0975-5187)

Ahmad,M & Siddiqui,S. (2010),A Comparative Study of Indian Indices with a Focus on Shariah
Indices, Asia Pacific Business Review, V1 (3): 61-73. (ISSN:0973-2470)

Ahmad , M & Siddiqui, S. (2010), An Empirical Study of Performance of Indian and USA Capital
Market with a Focus on ADRs, Journal of Indian Management Research and Practices, 1(1) :2-7
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Ahmad,M &Siddiqui,S. (2010),A Brief Analysis of Performance and Persistence of Selected Mutual
Fund Scheme, Global Journal of Business Management, 4 (1): 50-60. (ISSN: 0973-8533)

Siddiqui, S. (2009), Angel Funding: Financial Innovation in Entrepreneurship, Synergy, 11 (2): 100-
07. (ISSN:0973-922X)

Siddiqui, S. &Shuchita Singh (2009),Behaviour Influence on Stock Market Investments: a survey
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Siddiqui, S. (2009), Stock Markets Integration: Examining Linkages between Selected World
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Siddiqui, S. (2009), Exploring Integration Between Selected European Stock Market Indexes and
Sensex,Pranjana: The Journal of Management Awareness, 11 (2): 79-90. (ISSN:0974-0945)
Siddiqui,S &Gupta, P.K. (2009), An Appraisal of Life Insurance Sector under IRDA,JIM Quest, 5: 1-
7. (ISSN:0975-6280)

Siddiqui, S. (2008), A Study of Stock Market Investors of Delhi -a behavioural finance perspective,
Indian Journal of Finance, 2 (6): 22-26 (ISSN:0973 — 8711)

Siddiqui, S. (2008), Impact of Non- monetary Support on MSMEs-a case study of Delhi, SEDME
Journal, 35 (1): 75-100. (ISSN: 0970-8464)

Siddiqui, S. (2007), An Empirical Study of Traits Determining Entrepreneurial Leadership-An
educational perspective, Skyline Business Journal, IV (fall):38-42. (ISSN: 1998-3425)

Siddiqui, S. (2007), An Analysis ofFactors Influencing Leadership Effectiveness in Small Scale
Garment Fabrication Units in South Delhi, Prabandhan: Journal of Management, 1 (1): 77-
85.(ISSN:2229-5267)

Siddiqui, S. &Sherwani. NUK. (2005), Commerce Education in India: Views Of Employers Of
Private Firms — A Case Study of Delhi, Journal of Indian Education, XXX (4): 5-15. (ISSN:0972-
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Siddiqui, S. (2003),Rural Entrepreneurship and Poverty Alleviation Programmes, Yojna, 47 (12): 21
—25. (ISSN: 0971-8400 )

Siddiqui, S. &Sherwani. NUK. (2002), Consumer Attitude towards Pasteurized Milk in Ghonda and
Maujpur villages of East Delhi, Indian Journal of Commerce, 55 (4): 72-81 (ISSN:0019-512X)
Khairoowala, Z.U., Siddiqui, S. and Mustafa Shaikh S.M. (2002), Commerce Education in India-
Problems and Prospects .Indian Journal of Business Papers,2 & 3 (4 & 5):76-81.

Siddiqui, S. &Khairoowala, Z. (2001), Behaviour of Rural Consumers in Villages Haats — A study
ofsome selected villages of Western Uttar Pradesh. Indian Journal of Marketing, XXXI1 (1-12): 14-
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Siddiqui, S. &Khairoowala, Z. (2000), Socio — Economic Survey of Muslim Entrepreneurs in
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Siddiqui, S. and Roy, P. (2019), Airtel Payments Bank Limited: Furthering Financial Inclusion, Ivey
Business School at Western University Canada,

https://www.iveycases.com/ProductView.aspx?id=99794

https://hbr.org/product/airtel-payments-bank-limited-furthering-financial-inclusion/W19047-PDF-
ENG
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Siddiqui, S. and Kaur, R. (2019). ILFS Crises: A Lehman Moment for India. IMT Case Journal, 9(2)
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Siddiqui, S. and Jan, S. (2016) ,Will Strategy Prevail over Economics? An Analysis of Charanka
Solar Park in Gujarat, South Asian Journal of Business and Management Cases, 5(2) 162-167

(ISSN: 22779779)

Siddiqui, S. (2011), SKS Microfinance: a case study, Management Page, 1(2):88-94.
(ISSN:2231-220X)

Siddiqui, S. (2008),Havells India: A SuccessStory, Asia Pacific Business Review, 1V (2): 123-31.
(ISSN:0973-2470)

Siddiqui, S. (2008), Diagnosis of the case: Kala Raksha Trust — Kutch, Vision - The Journal of
Business Perspective, 12 (3): 74-76. (ISSN: 0972-2629)

Siddiqui, S. (2009), Texan Enterprise: A Quest  for  National Brand,
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Siddiqui, S. and Rizvi, Z.B. (2022), Covid-19 and Spillovers Effect on Select Emerging Asian and
Australian Stock Markets, Research Issues in Business and Finance, , Siddiqui and Siddiqui (eds.)
Bloomsbury, UK and New Delhi, India, pages 279-292, ISBN 978-93-56400-00-9

Siddiqui, S. (2020), Quantile Regression Modelling of Select Indices in Covid-19 Era: Nifty50
and Others, Economic Policy and Planning in India Post Covid-19, Singh, K.B.(ed.) Bloomsbury, pp.
174-188 , ISBN: 978-93-90513-68-0

Siddiqui, S.and Jaan, R. (2018), Entrepreneurial Leadership Traits: Constructing an
Educational Model, Envisioning India 2.0 Economic Policies: Prospects & Challenges, Narang ,
Deviender et al. (eds.) Bloomsbury, pp.297-314, ISBN: 978-93-88630-19-1

Siddiqui, S. and Gaur,A. (2018), Probing Time Varying Conditional Correlation between Crude
and Sensex, Flexible Strategies in VUCA Markets, Dhir, Sanjay and Sushil (eds.), Springer,
Singapore, pp.157-65, ISBN: 978-981-10-8925-1

Siddiqui, S.and Gaur,A. (2018), Inter Component Dependency of Nifty and MCX Energy
Indices, Business and Public Policy, Alam A. et al. (eds.), Bloomsbury, UK, pp 293-301., ISBN: 978-
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Siddiqui, S. and Arushi, Gaur..(2017), Volatility Persistence and Co-movement: A Case of Stock,
Energy and Foreign Exchnage Markets in India, Proceedings of ICRBS 2017, Barua, Mukesh K.,
Lenka, Usha, Pandya, Kaushik V., Sinha, Paresha N.,(eds) IIT Roorkee, India, pp. 426-430, ISBN:
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Siddiqui, S. and Arushi, Gaur.(2017), Time-Varying Conditional Correlation in Crude Oil and
BSE S&P Sensex: An Application of Multivariate GARCH Models, Proceedings of International
Conference on Strategies in Volatile and Uncertain Environment for Emerging Markets, Dhir, Sanjay
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Jammu & Kashmir: Scale Development and Validation, Proceedings of International Conference
on Strategies in Volatile and Uncertain Environment for Emerging Markets, Dhir, Sanjay and Sushil,

IIT Delhi, New Delhi, India, pp. 717-725, ISBN: 978-93-83893-05-8.

Siddiqui, S. and Sheikh, S.P. (2016), Comparative Garch Modelling for Global Socially reliable
indices, Business Analytics and Intelligence-A compendium, Mathirajan, M. and Kumar, U.D., Indian
Institute of Science , Bangalore, India, pp.1-8, ISBN:978-93-85909-54-2.

Siddiqui, S. and Qurashi, K.K.. (2016),Stock Market Integration and the International
Economic Developments - A Study of BRIC, Emerging Trends and Contemporary Issues in Finance,
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ISBN:978-93-5254-818-7

Siddiqui, S. and Siddiqui, T.A. (2015), Forecasting Volatility in Commodity Market:
Applications of Selected Garch Models, Advances in Management for Business Excellence,
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ISBN:978-93-84370-32-9

Siddiqui, S. and Jan, S. (2014),Inclusive Growth through Village Level Entrepreneurs(VLE): A
Case Study of KhidmatCentres in Jammu and Kashmir, Eleventh Biennial Conference on
Entrepreneurship, VVol.Il,EDI,Ahmedabad, Gujrat , India , pp.908-15, ISBN:978-93-80574-78-3
Siddiqui, S. and Kritika Raj (2014), Motivation Profile of Women Exporters in Delhi and Selected
Cities of NCR, Sharma, J.K. &Vasita , M.L.(Eds), Book Treasure , Jodhpur,india,pp.25-
27,ISBN:978-81-900422-2-7

Siddiqui, S. and Kritika Raj (2014), Entrepreneurial Intensity among Women
Entrepreneurs,Emerginng Paradigm in Management in the Era of Globalization ,Ahlawat, J.
&Bohra, M.T. (Eds) Surajmal Institute, New Delhi, India ,pp.1-8, ISBN:9787-93-81771-30-3
Siddiqui, S. and Kritika Raj (2014), Profile of Women Exporters in Delhi and Selected Cities of NCR
Management Challenges in the New Era: Strategies for Success, Faroogi,R. and Siddiqui, S. (eds),
,Excel Publishers, New Delhi, India,pp.263-72. ISBN 978-93-83842-08-7

Siddiqui, S. (2014), Testing Weak Form Market Efficiency of MNC Stocks in India, Management
Challenges in the New Era: Strategies for Success, Farooqi,R. and Siddiqui, S. (eds), ,Excel
Publishers, New Delhi, India,pp.119-122. ISBN 978-93-83842-08-7

Siddiqui, S. (2013),Volatility Modelling and Forecasting: India vs China, Reforms Management and
Social Transformation in China, IIMK and ICS (Conference Proceedings) ISBN:978-81-926239-3-1
Siddiqui, T.A. and Siddiqui, S. (2013). Volatility Clustering in CNX Nifty Junior, Applications of
Econometrics in Management, Prof. R.C. Sharma and Dr. Sanjay Kumar Garg (ed.), National

Publishing House, India, pp. 303-310.ISBN:978-81-8018-135-1



79.

80.

81.

82.

83.

84.

Siddiqui, S. (2013), Dynamic Relation Between CNX Nifty, CNX Midcap and CNX

Smallcaplndices, Paradigm Shift in innovative Management Theory and Practice, BPIT, GGS IP

University, Delhi, India,pp.52-61

Siddiqui, S. (2011), Impact of Global Financial Crises —a case of India and Russia, Emerging
Paradigm in Business and Economics, P.R. Chadha (Ed), Excel Publishers, India, pp. 10-17,
ISBN:978-93-8069-767-8

Ahmad,M &Siddiqui, S. (2010), Is Financial Inclusion a state subject? The case of RRBs in

India, International Conference on Challenges to Inclusive Growth in the Emerging Economies,

Indian Institute of Management Ahmedabad, Gujarat , India, pp.145-53

Siddiqui, S. (2009), Weak Form Market Efficiency and NSE,Changing Global Business Scenario:

Issues and Challenges, D.B. Singh (Ed), Shankar Publishing House, India, pp. 221-26

Siddiqui, S. (2008),Linkages between Stock Markets-Evidences from Argentina,Mexico and India,
New Paradigm of Management Science and Arts, V K Singh and SP Singh (Eds.), Advance
Management Series, Macmillan India, pp. 153-59, ISBN:978-02-3063-643-9

Siddiqui, S. (2007), Educating qualities determining entrepreneurial leadership, Innovation in
Management Practices, V K Singh (Ed.), Advance Management Series, Macmillan India, pp. 117-24
ISBN:978-02-3063-388-9

Book Reviews: Published

1.

Siddiqui, S. (2011), Legal Aspects of Business by Dr Ravinder Kumar, Cengage Learning, New
Delhi, in Asian Journal of Management Applications and Research, 1 (1): 72-73. (ISSN: 2230-8679)
Siddiqui, S. (2008), Legal aspects of Insurance by Dr P K Gupta, Himalaya Publication, New Delhi,
in Vidhigaya: The Journal of Legal Awareness, 3 (2): 92-93. (ISSN:0973-3825)

Siddiqui, S. (2007), Strategic Management —Text and Cases by Prof. B. S. Hothi, Wisdom
Publications, New DelhiinPranjana: The Journal of Management Awareness, 10 (2): 116-17. (ISSN:
0974-0945)

Articles: Published

1.

The blind men and an elephant

http://saifsidd.wordpress.com/2014/04/21/the-blind-men-and-an-elephant/Published: 21/04/2014

2.

Poverty Reduction and Islamic Economic
The Milli Gazette , New Delhi , February 1-15, 2009, p. 37 and
http://ssrn.com/abstract=1332618 , Published: 25/01/2009

http://en.wordpress.com/tag/al-mudarabah-al-mugayyadah/

Indian Life Insurance Sector — An overview
http://ssrn.com/abstract=1339447, Published: 08/02/2009

Islamic Economic System and Poverty Reduction
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http://saifsidd.wordpress.com/2014/04/21/the-blind-men-and-an-elephant/
http://ssrn.com/abstract=1332618
http://en.wordpress.com/tag/al-mudarabah-al-muqayyadah/

10.
11.

12.

Women Entrepreneurs in India: Problems and Solutions, Nation and the World, Vol. 9, No. 208,
New Delhi, pp. 26 -27

E — Commerce on Internet, Nation and the World, Vol. 9, No. 205, New Delhi, pp. 38 — 39.

Mobile Commerce — An Emerging Concept, Nation and the World, Vol. 9, No. 210, New Delhi, p.
16

Women in Commerce Education, Nation and the World, Vol. 9, No. 212, New Delhi, pp. 26 —27.
Tourism in India: Problems & Solutions, Nation and the World, Vol. 9, No. 212, New Delhi, pp. 26
- 27.

Small Scale Industries and WTO, Nation and the World, Vol. 10, No. 232, New Delhi, p. 39
Women Entrepreneurship: problems and inhibitions, Nation and the World, Vol. 14, No. 346,
New Delhi, pp. 30-33.

Globalized era and Indian Entrepreneurship, Nation and the World, Vol. 14, No. 352, New Delhi,
pp. 22-23

Seminars / Conferences: Organized

1.

3" International Finance Conference, March 29-30, 2022, Centre for Management Studies, Jamia
Millia Islamia, New Delhi, India

International Management conferenece April 06-07, 2021, Centre for Management Studies, Jamia
Millia Islamia, New Delhi, India

Second International Finance Conference, October 11, 2017, Centre for Management Studies, Jamia
Millia Islamia, New Delhi, India

International Finance Conclave, February 28, 2015, Centre for Management Studies, Jamia Millia
Islamia, New Delhi, India

National Conference on Management Challenges in the New Era: Strategies for Success ,February
20, 2014,Centre for Management Studies, Jamia Millia Islamia, New Delhi, India

National Conference on Innovation and Entrepreneurship: an Indian experience, February 20,2013,
Centre for Management Studies, Jamia Millia Islamia, New Delhi, India

National Conference on Future of Financial Markets, September 05, 2011, Centre for Management

Studies, Jamia Millia Islamia, New Delhi, India

Workshop Conducted (Select)

1.

Entrepreneurship Development and Business Planning- a case study approach, October 30-31,

2013, School of Commerce and Management, Central University of Rajasthan, Rajasthan, India.

Seminars / Conferences: Papers Presented

1.

Comovement Dynamics and Spillover among Socially Responsible Investment and Global
Capital Market: Evidence from Covid 19 Pandemic, International Conference on Sustsinable
Business Management (SBM 2023), March 23-25" 2023, IIT R and Arizona State University,USA

Shariah vs Underlying Indices of NSE of India: GMM Model during Covid-19 Period, The 12-th
Foundation of Islamic Finance Conference (FIFC), October 01-02,2022, Sunway University, Malaysia
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10.

11.

12.

13.

14.

15.

16.

17.

Dynamic Spill-overs and Co-movement of Socially Responsible, Islamic and Conventional
Stocks: Evidence of Covidl9 Pandemic, The 12-th Foundation of Islamic Finance Conference
(FIFC), October 01-02,2022, Sunway University, Malaysia

Co-integration and Volatility Modeling for Nifty 50, SP 500 and Exchange Rates, 2nd
International Conference on Contemporary Business Trends, 21-22 May 2022, NIT Srinagar, India
Dependency of Islamic and Conventional stocks during Covid-19: A Copula Approach, Third
SEBI-NISM Research Conference 2022, February,24-25,2022, NISM Patalganga, India

Assessing Market Integration between MINT+1 and G7: Evidence from Dynamic
Cointegration, 11th edition of Conference on Excellence in Research and Education (CERE), 18—
20th June 2021, Indian Institute of Management Indore, Indore, India

Covid-19 and Global Bond Markets, 6th International Conference on Managing Business in a
COVID-19 Era: Opportunities and Challenges, March 23, 2021, Skyline University College, Sharjah,
UAE

Covid-19 and volatility dependence between Sukuk and Nifty Shariah Index: C-vine copula
approach, Eleventh foundation of Islamic finance conference (FIFC) 2021, March 20-23, 2021,
Sunway University, Selengor, Malayasia

Sovereign Credit Ratings and their Impact on Asian Regional & Global Interdependencies,
International Business Summit and Research Conference — 2021, February 17-19, 2021, Amity
University, Noida, India

Insight on the relation among Oil VIX, Gold VIX and Select Equity markets, Challenges and
Prospects in Management in the VUCA World, February 16-17, 2021, SIBM, Nagpur, India
Volatility, Equity Markets and Covid-19, International Conference on Contemporary Business
Trends ICCBT 2021, Jauary 16-17, 2021, NIT Srinagar, India

Systemic Risk in Select Indian Banks: Evidence from Aggregated and Dis-aggregated Analysis,
AMRIT 2020, December 16-18, 2020, FIIB, New Delhi, India

Covid-19 and Global Bond Markets: An ARDL Co-integration Analysis, ICBIT 2020, September
25-26, 2020, MDI, Murshidabad, India

Examining Systamatic Risk and Macro Economic Interaction in Indian Banks, International
Young Researcher Conclave, SRCASW, September 25-26, 2020, University of Delhi, Delhi, India
Wavelet based Information Mediation and Portfolio Management: A Tale of Emerging Futures
Market, 7" Pan 1M World Management Conference, December 12-14, 2019, IIM Rohtak, India
Determining Dependence Structure between Select Global Financial Variables:Applying
Quantile Regression, 7" Pan 1IM World Management Conference, December 12-14, 2019, IIM
Rohtak, India

Modelling Cross-market Volatility and Co-movement, 2" CIEMB 2019, November 26-27, 2019,

National Economics University, Hanoi, Vietnam
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18.

19.

20.

21.

22.

23.

24.

25.

26.

217.

28.

29.

Examining the Systematic Determinants of Select Asian Stock Markets A Quantile Regression
Based Approach, National conference on Entrepreneurship and Innovation,November 21-23, 2019,
Rama University,Kanpur, India.

Asymmetric Effects of Exchange Rate & Foreign Institutional Investments in India: A
Nonlinear ARDL Approach,6th International Conference on Business Analytics and Intelligence
(ICBAI) 2018, 20th-22nd December 2018, 11Sc Bangalore, India.

Nonlinear Exchange Rate Movements and Relation with FII’s & Nifty 50,6th [IFT Conference on
Emperical Issues in International Trade and Finance, 13th & 14th December 2018, New Delhi, India
Examining Asymmetric Relationship between India VIX, Nifty 50 Returns and Trading
Volume: A case of Quantile Regression,First PAN HIT International Management Conference 2018,
November 30- December 2, 2018, IIT Roorkee, Uttarakhand, India.

Entrepreneurial Leadership Traits: Constructing an Educational Model, International
Conference on Envisioning India 2.0 Economic Policies: Prospects & Challenges, 1st December
2018, JIM, Ghaziabad, India.

Stock, Energy and Foreign Exchange Markets in India: Modelling Volatility Persistence and
Co-movement, Global Business Research Symposium, 29th-30th November, 2018, University of
Riverside, USA.

Modelling Conditional Volatility and Co-movement among Brent Crude and Nifty 50:
Evidence from Implied Volatility Measures, National Conference on “Emerging Issues in Global
Business Research And Management Practices”, 16th-17th November 2018, Kirori Mal College,
University of Delhi, India.

Co-integrating among Brent Crude Oil, Nifty 50 and Exchange Rate: An ARDL -Bounds
Testing Approach, 3rd International Conference on Financial Markets & Corporate Finance, 12-14th
July, 2018, Indian Institiute of Technology Kanpur, India.

Predicting Volatility and Long run dependency between Stock Market and Select Commodities,
Naional Seminar on Drivers of Economic Growth: Innovations, Instiutions and Policies, 13th -14th
March, 2018, JMI, New Delhi, India

Exploring Relation among WTI Crude Oil, Nifty 50 and Exchange Rate: A Case of Volatility
Forecasting, 4th National Conference on Contemporary Reforms in Management, Economy and
Applied Business, February 9, 2018, SGSCC, University of Delhi, India.

Volatility Persistence and Co-movement: A Case of Stock, Energy and Foreign
Exchange Markets in India, International Conference on Research and Business
Sustainablity , December 16-17, 2017, IIT Roorkee, India

Strategic Entrepreneurship among Business Women of Jammu and Kashmir: Scale
Development and Validation, International Conference on Strategies in Volatile and Uncertain
Environment for Emerging Markets 2017, July 14-15, 2017, DMS, IIT Delhi, India.
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30.

31.

32.

33.

34.

35.

36.

37.

38.

39.

40.

Time-Varying Conditional Correlation in Crude Oil and BSE S&P Sensex: An Application of
Multivariate GARCH Models, International Conference on Strategies in Volatile and Uncertain
Environment for Emerging Markets 2017, July 14-15, 2017, DMS, IIT Delhi, India.

Volatility Spill Over And Fall In Crude Oil Prices: A Study of Selected Asian Stock Market,
National Conference on Emerging Trends in Indian Economy and Finance 2017, April 27-28, 2017,
Galgotiya University, India.

Comparative GARCH Modelling for Global Socially Reliable Indices, 4™ International
Conference on Business Analytics and Intelligence 2016, December 19-20, 2016, ASI and
I1ScBanglore,Banglore, India

Financial Crisis and Global Economic Integration — Evidences from select Shariah Indices,11th
International Conference on Islamic Economics and Finance,October 11™ to 13th, 2016,1lUM,Kuala
Lumpur, Malaysia.

Impact of Information Tranmission on Conditional Volatility and Diversification Opportunity :
Global Shariah and Conventional Indices, 7"Intrernational Conference on Excellence in Research
and Education, May 5-,2016, I1IM Indore, Indore , India

Share Market Integration and the International Economic Developments - A Study of BRIC,
National Conference on Emerging Trend and Contemporary Issues and Finance, March 29" and 30"
,2016, Dyal Singh College, University of Delhi, Delhi, India

Intercomponent Dependency of Nifty and MCX Energy Indices, National Conference on Business
and Public Policy,, March 18-19™ 2016, Integral University , Lucknow, India.

Investigating Linkages of Select Exogenous Variables on MCX Energy Spot and Future, ,UGC
Sponsored National Conference on Role of Behavioural Finance in Indian Financial Markets, March
30" ,2016,Satyawati College, University of Delhi, Delhi, India

Volatility modeling and Impact of CNX Nifty and exchange rate on MCX Energy Spot and
Future ,UGC Sponsored National Conference on Changing Business and Economic Enviornment in
India, February 26-27" ,2016 , Department of Commerce , Sri Aurobindo, College,University of
Delhi, Delhi, India

Application of GARCH Family Models on Select World Shariah Indices, UGCSponsored
National Conference on Emerging Challenges and Opportunities in Business and Economic
Environment , November 3-4, 2015, Department of Commerce and Economics, ZHDCE,University of
Delhi, Delhi, India

Obstacles in the way of Financial Inclusion in India: An Empirical Study, UGCSponsored
National Conference on Emerging Challenges and Opportunities in Business and Economic
Environment , November 3-4, 2015, Department of Commerce and Economics, ZHDCE,University of
Delhi, Delhi, India
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41.

42.

43.

44,

45.

46.

47.

48.

49.

50.

51.

52.

Contagion in CNX Nifty Shariah and CNX Nifty : Modelling with GMM, UGC Sponsored
International Conference on Recent Trends In Business Finance and Economics, October 8-12, 2015,
Department of Business Finance and Economics, JNV University, Jodhpur, India

Governemt Policy of Financial Inclusion and Minority Women Entrepreneurship,National
Conference on Inclusive Development and Minority Community in India, December 04-05, 2014,
Department of Commerce, Aligarh Muslim University, Aligarh, India

European Debt Crises: Exploring Contagion and Structural Breaks in Euro Zone Stock
Markets, National Conference on Emerging Issues in International Trade and Finance, October 16,
2014, Department of Management Studies,DeenDayalUpadhyaya College, University of Delhi, Delhi,
India

Innovative Entrepreneurship in India and the Ways to Unleash its Potential: An Exploratory
Study of Drivers and Obstacles, International Conferenece on Alternate Globalization from South,
September 19-20,2014, Centre for Management Studies, JamiaMillialslamia, New Delhi, India
Testing the volatility and weak form of EMH: Empirical evidence from the four largest
economies of the world, 3 Annual Commerce Convention on Leveraging Business : Discovering
New Horizons, April 12-13, 2014, Department of Commerce , Delhi School of Economics, University
of Delhi, India

Understanding S&P BSE IT from Randomness and Volatility Perspective, International
Conference on 'India 2020 : Vision for the Financial Sector, March 10-11, 2014, Sri Guru Gobind
Singh College of Commerce, University of Delhi, Delhi, INDIA

Entrepreneurial Intensity among Women Entrepreneurs,  International Conference on
Emerginng Paradigm in Management in the Era of Globalization , March 01, 2014, MSI, Guru
Gobind Singh Indraprastha University, Delhi, India

Examining Linkages between top three Asian Economies,National Conference on Business
Rethinking and Innovative Solutions, February 26-27,2014, VIPS, Guru Gobind Singh Indraprastha
University, Delhi, India

Did Financial Crises Effect Integration of Select Asian and US Stock Markets?, International
Conference on Global Economics Crises, Macroeconomic dynamics and Development Challenges of
Developing Economies, February 24-25, 2014, Centre for JawaharLal Nehru Studies,
JamiaMuillialslamia, New Delhi, India

Motivation profile of Women Entrepreneurs in Delhi & NCR, National Conference on
Management : Changing Perspectives ,Paradigm and Challenges, February 7-8, 2014, JSV University
, Jodhpur , Rajasthan, India

Social Profile of Women Exporters in Delhi and Selected Cities of NCR, National Conference
onManagement Challenges in the New Era: Strategies for Success ,20th february, 2014,Centre for
Management Studies, JamiaMillialslamia, New Delhi, India

Testing Weak Form Market Efficiency of MNC Stocks in India,National Conference on
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53.

54.

55.

56.

57.

58.

59.

60.

61.

62.

63.

64.

Management Challenges in the New Era: Strategies for Success ,20thfebruary, 2014,Centre for
Management Studies, JamiaMillialslamia, New Delhi, India

Volatility Modelling and Forecasting: India vs China, All India Conference of China Studies on
Reforms Management and Social Transformation in China, December 12-14,2013, Indian Institute of
Management Kozhikode , Kozhikode, India

Entrepreneurship in Faith Tourism: a case of Panipat in Haryana, National Seminar on
Application of Science and Technology for Sustaining Tourism, November 28-29,2013 CMTHS,
HNB Gharwal University, Srinagar, Gharwal, Uttrakhand, India

Volatility Spillover in Select Asian Stock Markets, First Conference on Emerging Issues in
Commerce and Management ,November 28,2013, Department of Commerce, Central University of
Rajasthan, Rajasthan, India.

Volatility Clustering in CNX Nifty Junior, National Seminar on ‘Econometric Applications in
Management’, November 20-21, 2013, Department of Management, Central University of
Rajasthan, Rajasthan, India.

Modeling Volatility of CNX Nifty, CNX Midcap and CNX Smallcap, International Conference on
Contemporary,Business,Management & Finance, September 28-29, 2013, Department of Business &
Financial Studies, University of Kashmir, Hazratbal, Srinagar, India

Volatility Forecasting and Integration of CNX Nifty, CNX Midcap and CNX Smallcap, Indices
of National Stock Exchange of India, September 9" -11" 2013, India Accounting and Finance
Conference, Indian Institute of ManagementLucknow, UP, India

Dynamic Relation Between CNX Nifty,CNX Midcap and CNX Small Cap Indices, National
Conference on Paradigm Shift in innovative Management Theory and Practice, May 23, 2013, BPIT,
GGS IP University, Delhi, India

Volatility in Indian Stock Market- an application of GARCH model, 6™ International Conference
on Innovative Ways of Managing Business in Post Globalised Era, February 2-3, 2013,
BharatiVidyapeeth University ,New Delhi, India.

Share Market Integration and the International Economic Developments- A Study of
BRIC International Conference on Banking and Finance, 13" — 15™ December, 2012,IMI, New
Delhi, India,

Equity Derivatives Market at NSE , National Seminar on Future of Financial Markets, September
05, 2011, Centre for Management Studies, JamiaMillialslamia, New Delhi, India

Self Control Bias and its effect on Retirement Planning, National Seminar on Effective
Management: Emerging Issue and Future Prospects, March 26", Institute of Management Education,
Sahibabad, UP, India.

Impact of Global Financial Crises —a case of India and Russia, National Seminar on Business and

Economics, February 25, 2011, Shivaji College, University of Delhi, Delhi, India.
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65.

66.

67.

68.

69.

70.

71.

72.

73.

74.

75.

76.

17,

78.

79.

Behavioral Finance: an analysis of factors of affecting investor’s psychology, International
Conference on Financial Innovations and Change for Survival and Growth , January 7-8, 2011, MDI
Gurgaon, India

Is Financial Inclusion a state subject? The case of RRBs in India, International Conference on
Challenges to Inclusive Growth in the Emerging Economies, December 15-17, 2010, Indian Institute
of Management Ahmedabad, Gujarat , India

Financial Crisis and Emerging Markets — A study on BRIC (2007-2010), 63" All India
Commerce Conference, 1 — 3 October, 2010, Goa University, Goa , India

Futures Trading in Stock Market — A Survey of Literature, 63" All India Commerce Conference,
1 — 3 October, 2010, Goa University , Goa , India

A case study on Aga Khan Foundation Micro-financing, National Seminar on Microfinance:
Banking solutions to poverty and low income trap , April 05-06, 2010, School of Management
Studies , BGSB University , Rajouri (J&K), India

Discussion on factors causing the inefficiencies in stock market, BIT National Management
Conclave 2010 on Managerial Challenges of 21st Century in Corporate World, February 12-13, 2010,
Birla Institute of Technology, NOIDA Campus, NOIDA, India.

Linkages between selected Asian Markets and Impact on India, PCMA 6" International
Conference on Business Challenges & Opportunities in South Asia, October 24-25,2009 , PCMA and
Punjab University, Chandigarh, India

Effect of Derivatives Trading on Indian Stock Markets, National Seminar on Use of Financial
Derivatives in Indian Stock Market, December 05, 2009 , INMANTEC, Ghaziabad, India

Testing weak form of Market Efficiency- evidences from selected NSE indexes, UGC Sponsored
National seminar on Making Market Happen, February 6-7, 2009, Department of Management
Studies, Punjabi University, Patiala, India

Market Efficiency-an empirical study, National seminar on Stock Market Volatility, January 31,
2009, Delhi College of Advanced Studies, GGS IP University, Delhi, India

Linkages between Stock Markets-Evidences from Argentina, Mexico and India, Second
International Seminar on Management Science and Arts, 15" — 17" September, 2008, Gurukul Kangri
Vishwavidyalaya, Haridwar , India

HR and MNCs: some points to be noted, National seminar on HR vision 2020, 18-19, March 2006,
ML Sukhadia University, Udaipur, India

Foreign Trade of India in 90s and after — A comparative study, 56™All India Commerce
Conference, 25 — 27 December, 2003, North Maharashtra University, Jalgaon, India

Restructuring of Public Sectors Units — Some reasons, 54" All India Commerce Conference, 22 —
24 December 2001, Aligarh Muslim University, Aligarh, India

E — Commerce: Its Meaning and Implication, National Seminar on 21* Century Manager and

Global Business Environment, 11th March 2000, GurukulKangriVishwavidyalaya, Hardwar, India
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80.

81.

82.

83.

Commerce Education in India — Some Projections, 53rd All India Commerce Conference, 29 — 31
Oct. 1999, Dr. B.A.M. University, Aurangabad, India

Impact of Technological Environment on Business and Society, National Seminar of Managing
Business Challenges and Perspective in Twenty First Century, 28 & 29 Feb. 2000, C.S.M. University,
Kanpur, India

International Marketing — Problems and Strategies, National Seminar on 21* Century Manager
and Global Business Environment, 11th March 2000, Gurukul Kangri Vishwavidyalaya, Hardwar,
India

Marketing Challenges for Women Cooperatives in India, 53rd All India Commerce Conference,
29 —31 Oct. 1999, Dr. B.A.M. University, Aurangabad, India

Workshops/ Orientation Program/FDP Attended

1.

10.

11.

12.

13.

One Week Course on Reserch Methodology, UGC-HRDC, Jamia Millia Islamia, New Delhi,
December 05" — 11", 2019

One Week Professional Development Program for Senior Faculty, UGC-HRDC, Jamia Millia
Islamia, New Delhi, December 24" — 31, 2018

GIAN course on Asymmetric Information and Financial Contracts, Deptt of Economics, Jamia
Millia Islamia, New Delhi, October 22™ to 27", 2018.

One Week Entrepreneurship Educator Program, NIESBUD, Noida, August 10" to 14", 2017

5" Three Week Summer School, ASC ,Jamia Millia Islamia, New Delhi, May 26 to June 15,2016
Data Analysis using SPSS, Centre for Management Studies, Jamia Millia Islamia, New Delhi, March
10",2014

Ivey Case Teaching Advanced Training Workshop, Ivey Business School, Western University,
Canadaand International Management Institute, New Delhi, May 09-12, 2013

Refresher Programme for Assistant Professors ,ASC, JamiaMillialslamia, New Delhi, November
22 to December 12, 2012

Faculty Development Programme on Financial Econometrics, BharatiVidyapeeth University, New
Delhi, October 13-14, 2012

Orientation Programme for Assistant Professors , ASC, Jamia Millia Islamia, New Delhi, January
18 to February 15, 2011

FDP on Advance Data Analysis through Data Analysis Software, ITS Ghaziabad and AICTE,
June 14, 2010 to June 26, 2010

Workshop on Understanding Educational TV Programmes-Problems and Prospects, CEC,
UGC, New Delhi, December 17, 2009

Workshop on Econometrics for time series analysis, Apeejay School of Management, New Delhi,
June 20, 2010
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14. Workshop on E-Content Management, FTK-CIT, JamiaMillialslamia, New Delhi, October 12-21,

2009

15. Orientation Programme on Entrepreneurship Course Development, National Entrepreneurship

Network (NEN), December 12" , 2008, IML, New Delhi

16. Workshop on Communication Skills, FICCI, January 21%& 29" 2000, New Delhi
17. Workshop on Entrepreneurship in Hotel Industry, FICCI, September 23" 1999, New Delhi

Other Research / Academic Contribution

1.

2
3.
4

5.

Regional Editor-Asia , International Journal of Bond and Derivatives , Inderscience Publishers
Member Editorial Board, Business Leadership and Ethics, Sumy State University, Urkraine
Managing Editor, Asian Journal of Management Applications and Research , New Delhi

Editorial Advisor , Journal of Management and Public Policy, New Delhi

Edited the first edition of Prabandhan-CMD Journal of Management, Centre for Management

Development, Modinagar, UP, India

Membership of learned bodies:

1.
2.
3.

Indian Econometric Society(L/2611/14-15)
Indian Commerce Association (D044)
Indian Accounting Association (DH-218)

Administrative Experience so far:

1. As Assistant Proctor , Jamia Millia Islamia
2. As Assistant Director at Centre for Innovation and Entrepreneurship, Jamia Millia Islamia
3. As Assistant Director, IQAC, Jamia Millia Islamia
4. As Course Coordinator, MBA (Executive) Programme, Centre for Management Studies, Jamia Millia
Islamia.
5. Warden at New boys hostel, Jamia Millia Islamia
(Dr. Saif Siddiqui) Place: New Delhi

As on April 13, 2023
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