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Other comments or suggesƟons:

Author applied a wide range of methods for Ɵme series analysis and declared his ability of systemaƟc approach.
ObjecƟves of the thesis were ambiƟous due to limited possibility of financial market Ɵme series predicƟon in general.

It would be beneficial to explain logic behind some steps within the pracƟcal part (e.g. why prices of one cryptocur-
rency should help for predicƟon of another cryptocurrency within ARIMAX model).

I appreciate that author proposes what could be further done to gain beƩer results, however, a pracƟcal usage of the
results will be probably sƟll very limited.

QuesƟons for thesis defence:

1) Could you explain what is “pseudo forecast”? Was it used within the pracƟcal part?

2) Cryptocurrencies use to be very volaƟle in general. What does volaƟlity mean for investors (from perspecƟve of
potenƟal returns, from perspecƟve of risk)?
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