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In this paper possibilities of stochastic oscillator usage for effective market entries determination were 
considered. Characteristics of main ranges in which oscillator can be situated were determined. Data from 
“Ukrainian exchange” index where analyzed. Conclusions about possibilities of usage of oscillator for 
investments in Ukrainian market were made. Approaches for practical objectification this strategy during 
investment process were proposed. 
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,  “Investment Eductors” [2, .558].  
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  .    
 %  = 100* [(C-Ln)/(Hn-Ln)],  C –    , L – 

 n-  , H –  n-  .   
,         

“ - ”      0%  100%.  
  70%    ,  30% – .  

.1        
 .     ,    

     .    
   , ,      

,   ,     30%  
   .  ,  ,   ,  
     ,  %K < 70%, 70% > %K> 

30%, %K> 30%.     %K > 70%     
  70% > %K > 30%,     70% > %K > 30%  

     %K> 30%,   ,  
        

.     %K> 30%     
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. 1.      

 

       “  ”  
   17.10.10  17.10.2012    ,  

   “  ”[4],  : 
1.    “   ” 

(  ALMK). 
2.    “   ” 

(AVDK). 
3.    “  “ ” (AZST). 
4. i    “   ” (BAVL). 
5.    “    

“ ” (CEEN). 
6.    “ ” (DOEN). 
7.    “   ” 

(ENMZ). 
8.    “  ” (MSICH). 
9.    “ ” (UNAF). 
10.    “ ” (USCB). 
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   .       
       .  %K 

    ,         
         

.     1,    : 
1. “ ” –    . 
2.   “  ”    ,    

  ; 1 –  ,    
     70%; 2 –  ,   

    70%  30%; 3 –  ,    
     30%. 

3.   “  ”  –       
 ; 1 –     ,     

   70%;  2 –     ,     
  70%  30%; 3 –     ,    
    30%. 

         
,     .  

,      ( )   
,        
.    ,    .  

  ,       
  ,  1\ ;      
 ,      ,  % <30%   

 1\ 3.         
  .     ,    

   = ( \ 3 - 1) *100% 
 1 

     
   ( )   ( .)  (%) 

  1 2 3  1 2 3  

ALMK 450 98 139 213 0,18 0,19 0,19 0,16 12,50 

AVDK 450 56 177 217 13,49 13,83 13,57 12,82 5,33 

AZST 450 94 144 212 2,80 2,88 2,92 2,56 9,38 

BAVL 450 60 160 230 0,37 0,39 0,38 0,34 8,82 

CEEN 450 133 143 174 12,95 13,39 13,03 12,12 6,85 

DOEN 450 102 150 198 69,34 72,22 71,62 63,52 9,16 

ENMZ 450 75 143 232 177,08 193,47 177,19 162,84 8,74 

MSICH 450 164 138 148 2474,52 2520,46 2441,92 2406,06 2,85 

UNAF 450 100 174 176 321,91 333,03 346,61 262,64 22,57 

USCB 450 103 145 202 0,48 0,52 0,47 0,44 9,09 
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17.10.2010  17.10.2012         

  . 
,   ,     

.          
,       ,    

%    30%,         
      .    

,      ,   
,     .      

 ,    %     30%,   
  ,     .    

  ,     , , ,  
   . 

       . 
10.05.2011     " " 

  : 20 = 896,88; L20 = 761,02;  
= 827. , %      48,56%,    

  ,         
 %  < 30%.       

 ,   30 > (C – 761,02) / (896,88-761,02), 
  , ,   < 801,778.    

    801    .    
          801. 

11.05.2011     ,  801,     
 ,   H20  L20  ,   

     801    . 12.05.2011 
     797,03,      

,       3%    . 
  ,        , 

       %  < 30%.   ,   
     ,  

    % < 30%        
    2. 

   ,   ,  %    
30%,   0,33  0,51.      , 

          . 
 2 

      % <30% 
 ALMK AVDK AZST BAVL CEEN DOEN ENMZ MSICH UNAF USCB 

. 
 

0,47 0,48 0,48 0,51 0,39 0,44 0,52 0,33 0,39 0,45 
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