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Course THE  INFORMATICS  OF  THE  EQUITY  MARKETS

Course Code 01010101AS511234A Credit Points 6
Hours Number per semester/activities

Total C S L/P
56 28 - 28

Beneficiary 
Faculty Faculty of Cybernetics, Statistics and Economic Informatics Year of Study 2 Master

Semester 1
Master 
Programe Economic Informatics

Formative course category: 
F – fundamental, S – specialization, C – complementary S

Optionally course category:
O – mandatory, A – optional, F – facultative, S – special A

Prerequisites Mandatory -
Recommended -

Objectives • Master the architectural models used in designing high performance trading systems.
• Assimilate the specific technology employed by the distributed processing of the capital market data.

Content

Distributed Architectures in Processing the Capital Market Data - Distributed systems: distributed data, 
distributed algorithms; the client-server model; trading systems design; remote procedures and remotely accessed 
objects (web services, SOAP, AXIS); SOA approach – MOM paradigm: JMS, OpenMQ.
Data Sources Related to the Capital Market – Data Collecting and Persisting Models - Real time data sources, 
delayed data sources disseminated by the stock exchange: approaches and APIs; relational data base models for 
persisting capital market data.
Information Models in Fundamental Analysis of the Market Securities - Analysis of the capital structure; 
identifying the discrepancies between the market price, and the intrinsic value of the company.
Information Models in Technical Analysis of the Market Securities - Price and volume evolution charts: line, 
bar, Japanese candlesticks; historical data: arithmetical scales, semi-logarithmic scales; determining the support and 
resistance points.
Trend Identification and Pattern Recognition in Capital Market Evolution - Determining the trend: stopping 
points, trend reversal; moving averages in determining trend tendency; moving average envelopes: percentage 
envelopes, Bollinger bands, Keltner bands; Elliot wave theory, Fibonacci series.
Capital Market Data Mining - Stock Screening Models - Screening models based on the fundamental data; 
models for identifying the patterns of trend formation; cycles and trend confirmation: volume oscillation, measuring 
momentum.
Simulation Models -  Algorithms for stock exchange order matching; trading simulation with an open number of 
agents; pricing the derivatives of the financial instruments - Black-Scholes model, volatility impact, Monte Carlo 
simulation; models for evaluating and controlling the risk of a portfolio of financial instruments.

Evaluation Form (E – exam, V – during semester evaluation, C – discussion- oral examination) E
Assesment 
Percentage 

Final Exam 50%
Project (graduation mark is a mandatory prerequisite for entering the final examination) 50%
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