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Pegepar

Jumnomuast pabota, 45 ctpanuil, 25 pucyHKoB, 3 Tabmuisl, 10 HCTOYHHUKOB.

CTATUCTUYECKHUE UCCIEJOBAHUA, UHAEKC S&P 500, LIEHBI
AKIIMA, BPEMEHHOHN PSJ, KOPPEJIAIIMOHHBIA  AHAJU3,
KJIACTEPHBIM AHAJIN3, PETPECCHUOHHBLIM AHAJIN3, AR-MOJEJIb,
ARMAX-MO/EJIb.

Obvexm uccneoosanus — naaekc S&P 500, nens! akuuii Ha Hbm-ﬁopxcxoﬁ
dboHI0BOM OUpKE.

Llenv pabomel — UcceJ0OBaHNE 3aBUCUMOCTH M3MeHeHus: nuaekca S&P 500
M [EH aKUW{d KPYNHEWIIMX KOMIIAHWW IPU IOMOIIM aBTOPETPECCHOHHOTO M
JMHEHHOT0 PErPECCUOHHOIO aHAIN3A.

B xozne paboThl mpoBeneHbl KOPPEISILIMOHHBIN U KJIACTEPHBIN aHaln3, MOCIe
IIPOBENECHHS KOTOPBIX ObUIH BbIOpAaHbI KOMIIAHUU ¢ HAMOOIBIIUM KO3(P(HULIHEHTOM
KOPPEJSIIIAH, TO €CTh CHJIBHO 3aBHUCSIINE OT U3MeHeHus uHaekca S&P 500, u ¢ ux
JAHHBIMU OBUIHM MPOBEJEHBI PErPECCUOHHBIN U aBTOPErPECCUOHHBIN aHAIN3.

Pe3ynbpTaTom sIBNIsIeTCS YCTAHOBJIEHHE 3aBUCHUMOCTU LIEH aKIUI pa3IM4YHbIX
KOMITaHUW Ha U3MEHEHUE UHJIEKCA.

OO6nactpio pUMEHEHUs SBIsETCS (DUHAHCOBAsE MaTeMaTHKa, (PUHAHCOBas
aHAJIMTHKA.



ABSTRACT

Degree work, 45 pages, 25 fiures, 3 table, 10 sources.

STATISTICAL RESEARCH, INDEX S&P 500, STOCK PRICES, TIME
SERIES, CORRELATION ANLYSIS, CLUSTER ANALYSIS, REGRESSION
ANLYSIS, AR-MODEL, ARMAX-MODEL.

Object of research — index S&P 500, stock prices on the New York Stock
Exchange.

Purpose — study of change dependency in the S&P 500 index and the stock
prices of the largest companies using autoregressive and linear regression analysis.

The paper considers a correlation and cluster analysis was carried out, after
which companies with the highest correlation coefficient were selected, that is,
strongly dependent on changes in the index S&P 500, and regression and
autoregressive analysis was performed with their data.

The result is establishment of the dependence of the stock prices of various
companies on the change in the index S&P 500.

The scope are financial mathematics, financial analyst.



