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AHOTALIA

Kpanidikaniiina podora marictpa BKIIro4ae 93 apKy1iB NOSICHIOBAJIBHOT 3alMCKU
¢dopmary A4, 1 Tabmuns, 10 pucyHkiB, 54 aiTepaTypHUX JUKEPEN.

AKTyalIbHICTH TEMH 3YMOBJIEHA BHCOKOK) BOJATWIBHICTIO KPUNTOBAIIOT, SKa
CTBOPIOE SIK MOKITMBOCTI, TaK 1 PU3MKH [T IHBECTOPIB TA YYACHUKIB (PIHAHCOBUX PUHKIB.
3 ornsay Ha HECTAOUIbHICTh PHHKY KPUOTOBAIIOT, BAKIUBUM € MPOBEICHHS aHAI3Y
(akTopiB, K1 BU3HAYAOTh 3MIHY LIH KPUOTOBAIIOT, a TAKOXK PO3POOKa €PEKTUBHUX
METOMIB MPOTHO3YBAaHHA iXHBOI BOJATWJIBHOCTI. [IporHo3yBaHHs Ha OCHOBI
maremaTiyHux Moxaenei, Takux sk GARCH, a Takok BUKOPHCTAaHHS aJITOPUTMIYHHMX
cTparerii ajss TOPriBil, € HEOOXiTHWUM Jid MiHiMI3anli (IHAHCOBHX PH3MKIB 1
3a0e3neueHHs CTabIIbHOCTI HA PUHKY KPUITOBAJIIOT.

Merta 1OCIIUKEHHS MOJISIrae B aHa131 BOJATHIBHOCTI KPANITOBAIIOT HA CYYaCHHUX
Oip>kax, AOCHIPKEHHI OCHOBHMX (DaKTOpIB, IO BIUIMBAKOTh HA 3MIHY WIH, a TAKOX
pO3po0Il MPAKTUYHUX PEKOMEHJAIIN 100 MPOTHO3yBaHHS I[IH HA KPUNTOBAIIOTH 34
JOTIOMOTOK) CYYaCHUX MaTEeMAaTHYHUX Ta AJITOPUTMIYHAX MOJENICH.

[IpeamMeToM HOOCHIUKEHHS € TEOPETHYHI Ta METOAOJOIIYHI OCHOBH OLIIHKH
BOJIATUJIBHOCTI  KPUNITOBAIKOT Ta 3aCTOCYBAHHS AJITOPUTMIYHMX CTpaTerid s
NPOTHO3YBAHHS I[1H.

OOG’€KTOM JOCHIDKEHHS € PUHOK KPHUNTOBAIKOT SK CKIAA0BA CYyYaCHUX
(PIHAHCOBHX PUHKIB.

MeTtonm HOCHIKEHHS HAyKOBa aOCTpaKIlis, CHCTEMHO-CTPYKTYPHHN aHai3,
aHa13 1 CHHTE3Y, MOPIBHUIBHUNA 1 €KOHOMIKO-CTaTUCTUYHUIA;, EKOHOMIKO-MAaTEMATUYHE
MOJIETFOBAHHS.

[HpopMaIiiHOK OCHOBOK JOCHIIKEHHS € Mareplajii HAyKOBHX JOCIHIDKEHb
NPOBITHUX BITYM3HSHUX 1 3apyOlKHMX BUEHUX 1 (paxiBUIB y KPUNTOBATIIOT, (PIHAHCOBUX
PHMHKIB Ta METO/11B MPOTHO3YBAHHS; HOPMATUBHI aKTH, HAyKOBI Iy OJtikamii, oiiiHi JaH1
(PIHAHCOBHX YCTaHOB.

Kimrouosi cnosa: KPUTITOBAJIIOTHU,BOJIATUJIbHICTDH, KPUITTOBAJIKOTHI
BIPXXI, MATEMATHUYHE MO/JIEJIFOBAHHS,ITPOI'HO3YBAHHA L{IH, PAKTOPHA
BIUIMBY



ABSTRACT

The master's qualification work comprises 93 pages of explanatory notes in A4
format, including 1 table, 10 figures, and 54 references.

The relevance of the topic is determined by the high volatility of cryptocurrencies,
which creates both opportunities and risks for investors and market participants. Given
the instability of the cryptocurrency market, it is essential to conduct an analysis of the
factors that determine cryptocurrency price fluctuations, as well as to develop effective
methods for forecasting their volatility. Forecasting based on mathematical models, such
as GARCH, as well as using algorithmic trading strategies, is necessary to minimize
financial risks and ensure stability in the cryptocurrency market.

The objective of the research is to analyze the volatility of cryptocurrencies on
modern exchanges, study the main factors influencing price changes, and develop
practical recommendations for predicting cryptocurrency prices using modern
mathematical and algorithmic models.

The subject of the research is the theoretical and methodological foundations for
assessing the volatility of cryptocurrencies and applying algorithmic strategies for price
forecasting.

The object of the research is the cryptocurrency market as a part of modern
financial markets.

The research methods include scientific abstraction; system-structural analysis;
analysis and synthesis; comparative and econometric analysis; econometric modeling.

The information base of the research includes materials from scientific studies of
leading domestic and foreign experts in the field of cryptocurrencies, financial markets,
and forecasting methods; regulatory documents, scientific publications, and official data
from financial institutions.

Keywords: CRYPTOCURRENCIES, VOLATILITY, CRYPTOCURRENCY
EXCHANGES, MATHEMATICAL MODELING, PRICE FORECASTING,
INFLUENCING FACTORS.
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