YK 336.761
OuneHka BIMSIHAS IAPAMETPOB OMPKEBOI0 PHIHKA
aKIMil HAa JUHAMHUKY HHJIEKCa YKPauHCKON OMpKH

U.M. Potixo, acnupaum xagheopvl (puHaHco8bIxX pbiHKOS,
Kuescxuii nayuonansHulil 9KOHOMUYECKUL YHUBEpCUMEm
umenu Baouma I'emomana
iroyko@meta.ua

MeTtonoJiorus uccjenopanusi. Ha ocHoBe CHCTEMHOIO MOAX0Aa M UCIOIb30Ba-
HUSI IPOTpaMMBI cTaTHCTHYecKoro aHaimn3a MS Excel «AHanu3 gaHHBIX» TPOBEIECHO
HCcIeI0BaHNe BIHMSHUS TapaMeTpOB OMPIKEBOTO PhIHKA aKIUH Ha TUHAMUKY HUHIEK-
ca Ykpaunckoi oupsxu. IlocTpoeHa MaremMaTndeckas MOZIEIb BINSHUS ITapaMeTpoB
OHMp>keBOTO PHIHKA aKIMI Ha IMHAMUKY MHIIEKCa YKPaHHCKON OUPKH.

Pe3yabrarbl. [IpoBeneHHOE HCCiienoBaHHE MOATBEPAUIO BO3MOKHOCTH aHa-
JU3a TUHAMHUKH MHEKCa OMpPI)KEBOTrO pBIHKA aKIMi MMEHHO Ha 6a3e MCClelOBaHUSA
PBIHOYHBIX, BHYTPEHHUX (PAaKTOPOB, KpOME OOBIYHBIX METOJOB aHalu3a: (yHIaMeH-
TAJBHOTO WJIM TEXHUYECKOro. B Toxke Bpemst HeOOXOMMMBI AaibHEeHIINe HccieJoBa-
HUS BIMSIHUM Ha OMp)KeBbIE MHIEKCHI aKIMH M TaKUX BHYTPEHHHUX (DaKTOPOB, Kak
CpenHHUH pa3Mep CACIKH Ha HEAETbHBIX, MECSYHBIX M TOJOBBIX MHTEPBaNaxX, 00bEM
CpeIHETHEBHBIX TOPIOB Ha PBIHKE.

HoBu3zna. 3a pesynsraraMu IMPOBEICHHOTO KOPESIIMOHHO-PErPECHOHHOTO aHa-
JM3a, A0Ka3aHo, YTO PBIHOYHBIM mapamerp «CymMa CpeAcTB, NMpeaBapUTEIbHO 3a-
pe3epBUPOBaHHbBIX B PacueTHOM IeHTpe AJsl 00eCredeH s UCIIOMHEHUs I0TOBOPOB
0 IIEHHBIM Oymaram, 3aKJIIOYEHHBIX Ha YKPauHCKOM OMpxke», IMEeeT 3HauUTeIbHOe
BIMSHUC Ha TUHAMUKY MHIEKCa YKPAMHCKON OUpPIKH.

IIpakTuyeckas 3HaunMocTb. [IpencTaBieHHas METOANKA UCCIEIOBAHUS BIIHS-
HUS BHYTPEHHHX [TapaMeTPOB PHIHKA HA IWHAMUKY MHIEKCa YKPAWHCKOM OHpKH MO-
JKET OBITh NCIOJIb30BaHA [l MOAEIMPOBAHUS M IIPOTHO3UPOBAHNUS OUPIKEBOTO PHIHKA
aKIMi YKpauHsbl.



