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2. Price forecasting in financial markets based on the market data

Pedepar:

1. Inceprarist npucBsYeHa po3po61ii TeOPeTUKO-METOIOJIOTTYHMX 3aca/l TPOrHO3yBaHHS 1iH Ha (PiHAaHCOBUX PUHKAX
Ha OCHOBI BUKOPHCTaHHs 6ipkKoBoi iHpopMaliii. Y pob0Ti JOCHIIKEHO CYyTHICTb Ta OCOGIMBOCTI IPOTHO3yBaHHS LIiH
Ha (iHaHCOBUX PUHKAX; JOCJII)KEHO OCHOBHI KOHLEILIii, 1[0 NOSCHIOITb JUHAMIKY LiH Ha (PiHAaHCOBUX PUHKAX;
0XapaKTepU30BaHO HAyKOBO-METOIMYHI 3aCaii BUKOPUCTAHHS 6ip>K0BOi iHpopmallii 17151 TPOrHO3yBaHHS LiiH Ha
(diHaHCOBUX PUHKaX; IPOAHAJI30BaHO TEOPETUKO-METOIO0JIOT{UHI OCHOBU TEXHIYHOTO Ta QPyHAAMEHTaJIbHOTO
aHaizy 6ip>koBoi iHpopMallii; ZOCIIIPKEHO POJIb IPOTHO3YBaHHS 1iiH Ha (PIHAHCOBUX PUHKAX Y 3HWKEHHI PiBHS
iHopmMaLiitHOi acuMeTpii B EKOHOMilli; pO3p06JI€HO HAYKOBO-METOANYHNI MiAXi 40 MPOTHO3yBaHHS LiiH Ha
(dhiHaHCOBUX PUHKaX HA OCHOBI OLIIHKY B3a€MHOT0O BILJIMBY (DiHAHCOBUX aKTUBIB; PO3BUHYTO METOZ0JIOTI0
TEXHIYHOTO aHaJli3y LIJISXOM PO3POOKU iHIMKaTOpa KJlacy OCLUJISITOPIB; po3p006sieHO HAyKOBO-MEeTOAMYHUM MifXis
IIO IPOTHO3YBaHHS L[iHOBUX OyJIb0AIOK Ha (PiHAHCOBUX PUHKAX; JOCIIKEHO ClIeln(iKy BUKOPUCTAHHS
imiTalifilHOro MO/I€/II0BaHHS IIPYU MPOTHO3YBaHHI 11iH Ha (PiHAHCOBUX PUHKAX; PO3POO6JIEHO HAYKOBO-METOIUYHUN

niAxin 7o MporHo3yBaHHS KPU3OBUX SBUIL HA PiHAHCOBMX PMHKAx Ha OCHOBI aHasli3y iX BOJIaTUIILHOCTI; pO3p00JIEHO



MOJeJIb IIPOTHO3Y LiH Ha (iHAaHCOBUX PUHKAX IiJl 4aC BUHUKHEHHS (POPC-MaXKOPHUX CUTYaLlil; yAOCKOHAIEHO
HayKOBO-METOJWYHI IiAXOIM 0 MPOTHO3yBaHHS 1iiH Ha (PiHAHCOBUX PUHKAX Ha OCHOBI TiNOTe31 HaJpeaKLil;
IOCJTiI)KeHO IEPCUCTEHTHICTD 1iiH Ha (PiHAaHCOBUX PUHKAX B YMOBaX KpU3HY; JOBEAEHO IIPUCYT-HICTb "edeKTy
BUXiJJHUX OHIB" Ha (POHLOBOMY PMHKY YKpaiHU.

2. TThis dissertation is devoted to development of theoretical and methodological foundations of the price
forecasting in financial markets based on the market data. The essence and specific of the prices forecasting in the
financial markets are investigated. Basic theories devoted to the explanation of prices behavior in the financial
markets are discussed. The methodological basis of the use of market data to price forecasting in financial markets
is characterized. Methodology of the technical and fundamental analysis is discussed. The role of forecasting in the
financial market as an instrument of information asymmetry reduction is investigated. Methodology of price
forecasting based on mutual influence of financial assets is developed. A brand new technical indicator of
oscillatory class is proposed. Price bubbles forecasting methodology is proposed. Specificity of the imitation
modeling use for price forecasting in financial markets is investigated. Methodology of crisis prediction based on
volatility analysis is developed. Model of price forecasting during the force-major events is proposed.
Methodological tools for price forecasting based on the overreaction hypothesis are improved. Weekend effect in
the Ukrainian stock market is investigated.
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