Crytocurrency Price Analysis

To understand and model the key factors and anomalies influencing cryptocurrency market behavior,
enabling better forecasting, anomaly detection, and insights into market stability and manipulation.
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Price-Based Volatility Over Time

while whales maintain significant influence over deposit flows, the sharp downward spikes likely represent
o 8 7 times when there was more distributed activity from smaller depositors relative to whale movements.
® Exchange Whale Ratio
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This chart shows the Exchange Whale Ratio over a period from 2020 to 2024. These patterns suggest that
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Standardized Coefficients Beta
0.2000

» Most Significant Variables:
o taker_sell_ratio: The strongest negative impact on
oo I __ N price_change (Beta = -0.438, p < 0.05). A higher taker
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The progression from high to moderate volatility reflects the cryptocurrency market's — -0-2000
transformation from a highly volatile to a more established market
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sell ratio reflects increased sell-side market activity,
aligning with bearish market sentiment.

e coinbase_premium_gap: A significant positive impact
on price_change (Beta = 0.129, p < 0.05). A higher
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103000 premium on Coinbase indicates stronger demand
Long and short liquidations play a key role during high volatility, so monitoring sudden 4000 positively affecting price.
spikes can signal market stress or trend reversals. In low volatility, metrics like exchange « exchange_supply_ratio: A significant negative impact
supply ratio and Coinbase premium gap help assess market stability. Long-term investors %% S © F © o @ o on price_change (Beta = -0.033, p < 0.05). A higher
can rely on these to evaluate fundamentals and plan strategic moves. PO P & & & K% exchange supply ratio often signals sell pressure,
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