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Use of Financial analysis indicators, And their contribution to the
construction of a model to determine the share price of the market in Sudan

(Case study Faisal Bank)
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Abstract: The study aimed to identify the indicators of liquidity. And their contribution to the construction of a model to
determine the price of the market share in Sudan, to highlight the importance of profit indicators in determining the share
price of the market, and to identify indicators of indebtedness and the extent of their contribution in determining the share
price of the market. The problem of the study was the extent to which liquidity indicators contributed to determining the
market price of the stock, and whether the profit indices contribute to determining the share price of the market. Do
indicators of indebtedness contribute to determining the market price of the stock? For the purpose of achieving the
objectives of the study and finding solutions to the problems of the study, the researcher tested the following hypotheses;
first, there is a statistically significant relationship between liquidity indicators and market price. Second, there is a
statistically significant relationship between the indices of profitability and market price; third, there is a staristically
significant relationship between the indicators of activity and the price of the market share. To test these hypotheses, the
study relied on the historical approach, descriptive analytical approach, and the method of deductive approach. The results
of the study showed a positive correlation between (65.61%) and the independent variable in the simple regression method
(trading ratio) at an error coefficient of 0.0045, (0.008954), the absence of a relationship between the dependent study
variable (market share price) and the associated independent variables (in percentages of the debt) , At an error coefficient
of (0.150625). The study recommended recommendations such as adopting the proposed applied study models to analyze
the trading ratio, adopting the proposed applied study models to analyze profitability ratios, adopting the proposed applied

study models to analyze the ratio of total debt to equity

Keyword: Indicators of liquidity- Forecast- The price of the market share- The share price of the market.
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42.23070 Schwarz Criterion 8.205712 Sum Squared Resid
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1.628320 S.D. dependent Var 0.027748 Adjusted R- Squared
3.961691 Akaike info Criterion 1.605570 S.E. of Regression
4.022208 Schwarz Criterion 20.62284 Sum Squared Resid
3.895304 Hannan- Quinn Criter. -17.80846 Log Likelihood
0.564578 Durbin- Watson Stat 1.256859 F- Statistic
0.294769 Prob(F- Statistic)
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4.120741 Schwarz Criterion 22.75836 Sum Squared Resid

3.993837 Hannan- Quinn Criter. -18.30112 Log Likelihood
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0.550568 Prob(F- Statistic)

Eviews mealiy 389 «Adpdatll duwlyudl lily (22018 (i Ll slae] @ yaall
ik Lo el Jouzdl wlily (o oLl sy
aaall g el puanll 858l wlidl adsiug (0.046285) (R- Squared) wyusdll Jolas alg .1
sl L3 e sl (%95.37) @ldly mlall sl § aludl (e (%4.63) Jases Jsie Jazudl
.(0.072930 -) (Adjusted R- Squared) da.8 alsg ey
(5.788780) Lty Jazwldl pazll pis 339 palidl paall padd colall Jaall (C) .2
&ty (t- Statistic) Zesdg (2.800095) desdy colt)l Jusell 850l @llaell leall Lozl Jolas gl .3
S929 poe @2 Ley (0.050) Unsedl dayd (oo 2ST (29 (0.0725) dalaall Uas (ggius wic (2.067352)
Aolas! A¥s o3 48N
t-) Zagd 0585 Loais (83.29780) aly gilene Loz bolaay (51.90244 -) Jarull psill Jolas dayd il .4
Ley (0.050) Uasell dayd (p0 #ST 29 (0.5506) dalaold Uas (s5iun e (0.623095 -) allly (Statistic
Adlas! ¥ &13 A8Me 3929 poe (G
Aaid (o pST (29 S8 z3geill (0.550568) aly Uas Jolas wic (0.388247) (F- Statistic) deyd als .5
Alas! A @15 A8e 3529 pie Gy Lay (0.050) Lol
Al 21,8Y Z3gall Aelyo (Say Vg

(RS Bya> e lall June) Sl iilly (sl pad! yase) lall il o 2550l
s (@S Bsim e aslall Juas) Jaradl sially (Goadl pead! o) plidl isll on
dslas! ¥ @3 28e lla) Lo oanr &1 Al Aa,all Lasy Gl Lol Juasd clid Al
(G5l gl yaing BSIL Bpin e el Juane o
Stk izl (@ saell el yase) gl izl oy 485kall (1) o3, Jsuiz
(A a1 LY logad] oSl Juaud lidd Aigall 1,38 (S Bgim e wilall Juas)

t- Statistic Std. Error Coefficient ‘ Variable

0.2751 -1.171415 2.330354 -2.729812 C
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0.018158 Prob(F- Statistic)
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