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Cixopcskoro», Kuis, 2026. [luceprauiiiHy po60Ty IPUCBSIYEHO PO3POOJIEHHIO iH(POPMaLiHOI TEXHOJIOTI]
IIPOTHO3YBaHHS KypCy KPUMIITOBAJIIOT HA OCHOBI aHasli3y My6JliKalill y coLliaIbHUX MepeskaX. AKTyasbHiCTh
IOCJIiI)KEHHSI 3yMOBJIEHA BUCOKOIO BOJIATUJIBHICTIO KPUIITOBAIIOTHOTO PUHKY, CTPIMKUM 3POCTaHHSIM OOCSTiB
inpopmaii, NOMMPEHHIM HELOCTOBIPHOTO KOHTEHTY Ta CYTTEBUM BIJINBOM MOBEJiHKOBMX YNHHMKIB HA PUHKOBY
IuHaMiKy. 3a TaKMX YMOB BUHMKA€ NOTpe6a y CTBOPEHHI iHpopMaLiiiHOI TeXHOJIOT], 30aTHOI iHTEerpyBaTU PUHKOBI

JaHi, TEKCTOBUI KOHTEHT COLIJIBHUX MEPEXK, OL[iHKU €KCIIEPTHOrO BILJIUBY T iIHCTPYMEHTH MiATPUMKU IPUNHATTS



pimeHs. Y po60Ti mpoaHasnizoBaHO Cy4acHUII cTaH iH(pOpMalLiliHUX TeXHOIOorii y cdepi piHaHCOBOro aHami3y Ta
IIPOTHO3YBaHH$, 30KpeMa MigX0oau 40 NOCiIKEeHHS KPUIITOBAIOTHUX PUHKIB i3 3aCTOCYBaHHSIM METOLIB
MalIMHHOTO HaBYaHHS, CTaTUCTUYHOrO aHaJslizy, 0OpOo06JIeHHS IPUPOJIHOI MOBY, iHTEJIEKTYaJIbHOTO aHali3y JaHUX i
6araToareHTHOro MOJeJI0BaHHsL. [IpoBeIeHO NOPIiBHSJIBHUI aHaJli3 iCHYIOUMX MOZEJIEN IPOTHO3YBaHHS KypCy
KPUIITOBAJIIOT i MiAXOMiB 10 aHami3y my6JiiKaliil y coLiaJlbHUX Mepeskax, BUBHAYEHO ixHi nepeBaru, OOMeXXeHHs Ta
MO>XUJIMBOCTI IIPAaKTUYHOI'O 3aCTOCYBaHHS. OOIPYHTOBAHO JOLIJIbHICT BUKOPUCTAHHS MiOPUIHOTO MifX0my, 110
[I0€HYE aHaJjli3 YaCOBUX PsJiB, CCHTUMEHT-aHaJli3, paH)XyYBaHHSI €KCIIepPTiB Ta MOJEJII0BAaHHS iHpopmMaliiiHoro
BIUIMBY. 3allpONIOHOBaHa iH(OpMalliiiHa TEXHOJIOTIsS BKJII0Yae MOAYJli 300py, OYMILEHHS, HOpMaJli3allii, 30epeKeHHs,
CHHXPOHIi3alii 1 aHamiTHIYHOro 06pobJIeHHS [aHUX. PeasnizoBaHo [10BHMIT KOHBEEP 0OPOOKU TEKCTOBOI'O KOHTEHTY,
KW OXOILJIIOE OYMIIEHHS BiJl IIyMOBMX CUMBOJIIB, IOCUJIaHb, ClleliaJbHUX eneMmeHTiB i HTML-TeriB, TOKeHi3ajio,
HOpMaJi3alilo, BeKTopu3alito Ha ocHOBi BERT, Bu3HaueHHs eMOLiITHOTO 3a6apBJIeHHs [y6JIiKalliil Ta y3roJIKeHHS
9aCOBMX MITOK JOTIHCIB i3 pUHKOBUMU JaHUMU. Po3pobiieHo 6a3osuii anroputm AYJICM i itioro mopudikarii
AYIIOECM Tta AITYATECM, 1m0 3a6€3MeuyoTh YpaxyBaHHsI Bar BILIMBY €KCIIEPTiB, YACOBUX JariB, KOOIIEPAaTUBHOTO
BIUJIMBY T'PYII €KCIIEPTIB, @ TAKOXX 0COOJINBOCTEN (PYHKLIOHYBaHHS B yMOBaxX PU3MKY Ta HEBU3HAYEHOCTI. [I7s
nepeBipky e(eKTUBHOCTI pO3pO6JIEHUX PillleHb CTBOPEHO CUMYJISILIIHE CEPELOBUIIE, Y MEXKAX SIKOTO MOJEIOETHCS
[IOBeJiHKa YYaCHUKIB PUHKY 3aJIe5KHO Bif] iHPOPMAaL[iiHUX i LIHOBUX CUTHAJIB. Y IIpoLieCi eKCIiepruMeHTaIbHOTO
IOCJIiIKEHHS BiTBOPEHO MHaMiuHe (POPMYyBaHHS KypCy KpUIITOBAJIIOT i3 OAAJIbIIMM OLiHIOBaHHSIM TOYHOCT]
IIPOTHO3IB Y PE>KUMIi, HAOIDKEHOMY 10 PEabHOro yacy. JJonaTKoBO IPOBEAEHO €KCIIEePUMEHTAIbHY IEPEBIPKY Ha
OCHOBI iCTOPUYHUX PUHKOBUX JIAHMX Ta KOPIIyCY MyO6JliKaLiil i3 coliasbHuX MepexX. [1j1s1 IpOrHo3yBaHHS
BUKOPMCTAHO KJIACUYHi CTaTUCTUYHI MOZeJli, HEIPOHHI Mepexi tuity LSTM Ta 3anponoHOBaHi alropuTMy;
OCHOBHOIO METPUKOIO OLiHIOBaHHS SIKOCTi IPOrHo3y o6paHo MAPE. HaykoBa HOBU3HA Oflep>KaHUX Pe3yJIbTaTiB
noJiirae y po3pob6seHHi iHdopmaliiiHoi TeXHOIorii IPOrHO3yBaHHS KYPCY KPUIITOBAJIIOT, SIKA IHTErpye aHami3
TEKCTOBUX ITy0JIiKalili, 4aCOBUX PALiB i MOBEiHKOBMX XapaKTePUCTUK €KCIIePTiB; y 100y I0Bi aJITOPUTMIYHUX
mogugikauii 1y yMOB pU3MKY Ta HEBU3HAYEHOCTI; y popmaizalii nigxomy 0o BpaxyBaHHS Bar €KCIIEPTHOTO
BIIJIMBY Ta YaCOBO] Y3TOJ>)KEHOCTI MK Iy0JIiKallisiMU I pUHKOBOIO peakiiieto. [[pakTyHe 3HaUY€HHs pOOOTH MOJISITae
Y MOKJIUBOCTi CTBOPEHHS IHTEJIEKTyaJIbHAX aHAITUYHUX | DPEKOMEHJALIMHUX CUCTEM, 3JATHUX Y PEAJIbHOMY 4aci
dhopMyBaTU NIPOTHO3U Ta PEKOMEHallii 010 il i3 KpUNToaKTUBaMU. Pe3ysibTaTi HOCiIPKeHHS NiATBepAnIy, 110
BpaxyBaHHS 3MiCTy, EMOLiIIHOro 3a6apBJIeHHs, JAKepeJia MMy06JliKalliil Ta ix 4acoBoi IPUB'SI3KU 10 PUHKOBUX MOJIN
3abe3rneyye BUILY TOYHICTh IPOrHO3YBaHHS MTOPIBHSIHO 3 KIIACUYHUMU MiIX0aMU. 3apOIIOHOBAaHI alrOPUTMU
XapaKTepU3yI0ThCSI MEHIIOIO IIOXUOKOIO IIPOrHO3Y, KPAIIO aJalITUBHICTIO IO KOPOTKOCTPOKOBUX iHPOpMaIiTHIX
iMITyJIbCiB i MOXYTb OYTH BUKOPUCTAaHI SIK OCHOBA [J151 IOOYA0OBU CUCTEM MiITPUMKU NPUMHSTTS pillleHb Ha
KPUINTOBAJIIIOTHOMY PUHKY. Ki11040Bi cyioBa: iHpopmaliiliiHa TEXHOJIOTis, KpUIITOBAIIOTA, IPOTHO3YBaHHS, COLIiaIbHi
MepexXi, IHTeJIeKTyaIbHUN aHaJli3 JAHUX, MALIMHHE HABYaHHS, CECHTYMEHT-aHaJIi3, YaCOBi PSAIU, PAH)KYBAHHS

€KCIIepTiB, pEKOMEHalliliHa cCucTeMa.

2. Miahkyi M.Yu. Information technology for determining the influence of social media posts on cryptocurrency
exchange rates. - Qualifying scientific work as a manuscript. Dissertation for the degree of Doctor of Philosophy in
specialty 126 “Information Systems and Technologies” in the field of knowledge 12 “Information Technology” -
National Technical University of Ukraine “Igor Sikorsky Kyiv Polytechnic Institute”, Kyiv, 2026. The dissertation is
devoted to the development of an information technology for forecasting cryptocurrency exchange rates based on
the analysis of social media publications. The relevance of the study is determined by the high volatility of the
cryptocurrency market, the rapid growth of information flows, the spread of unreliable content, and the significant
influence of behavioral factors on market dynamics. Under such conditions, there is a need to create an
information technology capable of integrating market data, social media text content, expert influence assessment,
and decision-support tools. The study analyzes the current state of information technologies in the field of
financial analysis and forecasting, in particular approaches to cryptocurrency market research based on machine
learning, statistical analysis, natural language processing, data mining, and multi-agent modeling. A comparative
analysis of existing models for cryptocurrency rate forecasting and approaches to social media publication analysis
is carried out, and their advantages, limitations, and practical applicability are identified. The expediency of using a



hybrid approach that combines time-series analysis, sentiment analysis, expert ranking, and information impact
modeling is substantiated. The proposed information technology includes modules for data collection, cleaning,
normalization, storage, synchronization, and analytical processing. A complete text-processing pipeline has been
implemented, covering noise removal, elimination of links, special elements and HTML tags, tokenization,
normalization, BERT-based vectorization, sentiment detection, and alignment of publication timestamps with
market data. The basic AUDSM algorithm and its modifications, AUDOESM and APUDGESM, have been developed
to account for expert influence weights, time lags, cooperative influence of expert groups, and operational
features under conditions of risk and uncertainty. To verify the effectiveness of the developed solutions, a
simulation environment was created in which the behavior of market participants is modeled depending on
informational and price signals. During the experimental study, the dynamic formation of cryptocurrency
exchange rates was reproduced, followed by the evaluation of forecasting accuracy in a mode close to real time. In
addition, experimental validation was carried out using historical market data and a corpus of social media
publications. Classical statistical models, LSTM neural networks, and the proposed algorithms were applied for
forecasting, while MAPE was chosen as the main quality metric. The scientific novelty of the obtained results lies in
the development of an information technology for cryptocurrency forecasting that integrates the analysis of text
publications, time series, and behavioral characteristics of experts; in the construction of algorithmic
modifications for conditions of risk and uncertainty; and in the formalization of an approach to accounting for
expert influence weights and temporal consistency between publications and market reactions. The practical
significance of the work lies in the possibility of creating intelligent analytical and recommendation systems
capable of generating real-time forecasts and recommendations regarding actions with crypto assets. The
research results confirmed that taking into account the content, sentiment, source of publications, and their
temporal relation to market events provides higher forecasting accuracy compared with classical approaches. The
proposed algorithms are characterized by lower forecasting error, better adaptability to short-term informational
impulses, and can be used as a basis for building decision-support systems for the cryptocurrency market.
Keywords: information technology, cryptocurrency, forecasting, social media, data mining, machine learning,
sentiment analysis, time series, expert ranking, recommendation system.
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Biacue IpizBume Im's I1o-6aTbKOBI Ponik Onekcannp [BaHOBHY
rOJIOBH pagu

Biacue IpizBume Im's [10-6aTbKOBI Ponik Onexcannp [BaHoBIY
TOJIOBYIOYOTO Ha 3acCiiaHHi

BinmoBigaibHUH 32 MiZTOTOBKY Msrkuit Muxaiino FOpiriosud
00JIiIKOBHX JOKYMEHTIB

Peec1'paTop [Opuenko TersHa AHaTosiiBHA

KepiBHuk Bigainy YKpIHTEI, mpo €
BiZIIOBiZaJIbHUM 32 peecTpallilo HayKOBOi IOpuenko TeTsHa AHaTosiiBHA

OisSIIBHOCTI




