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Abstract

The aim of this study is to create new indexes for the Saudi Shares Markets,
through using the mathematical method for some famous international
indexes. Also this study aimed at knowing the kind and the degree of the
correlation between these new indexes and the Saudi exchange Index.
Furthermore, analyzing and evaluating the Saudi Shares Market.

The study has been started with the introduction, that included the preface
and the plan for the study. And the plan of the study has included all the
details of the study methodology, such as problem, aims, hypotheses, the kind
and the sources of the data, and the size, the kind, the method of choosing the
sample.

The first section of the study includes the concept of Shares Investment (its
definition , profits ,loss ,and the strategies ). Also, it included the international
stocks (its definition, functions, kinds, and the procedures). In addition to a
brief about the famous international Shares indexes and the correlation
between them. And, it included studies and scientific researches which were
done by researchers in this field .

The second section of the study is about the Saudi Shares Market, that
included the emergence, the developments, the kinds, the advantages and the
disadvantages of the Saudi Shares Market. Moreover, it included control
procedure on the Saudi Shares Market and the Saudi companies, as well as
the role of the commercial banks. Hence, it included a briefing about the
Saudi companies in the Saudi Shares Market.

The third section of the study is about data analysis and testing hypotheses.
And this section included tools and programs used in data analysis and
statistical method. Also, analyzing both the questionare and the results of the
three indexes. Furthermore, testing the hypotheses for knowing the kind and
the degree of the correlation between the indexes. Thereupon, accepting or
rejecting these hypotheses .

The study ended with a conclusion consisting of findings and
recommendations :



The main result is the correlation between (Dow Jones Averages, Standard &
Poor's computed by Saudi data ) was positive and strong. however using one

of these indexes will have the same results as using the whole .

The recommendations have been divided into general recommendations,
special recommendations and recommendations for further studies.






