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		The paper examines the pattern of stock returns of mid cap Indian companies over a period of time and proposes frameworks for predictive modelling. Ten features are identified as predictors of stock returns. Subsequently two Machine Learning models, Random Forest and Dynamic Neural Fuzzy Inference System have been employed to check whether the returns can be predicted or not. Experimental setups have been designed and predictive accuracy of the respective models are evaluated using some standard measures. Further, investigation has also been made to recognize the key influential predictors by assessing their impact applying Genetic Algorithm. Our findings suggest that the returns of stocks of mid cap organizations in India can efficiently be forecasted using the frameworks discussed. 
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