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	Reviewer’s comment

Artificial Intelligence (AI) generated or assisted review comments are strictly prohibited during peer review.

	Author’s Feedback (It is mandatory that authors should write his/her feedback here)



	Please write a few sentences regarding the importance of this manuscript for the scientific community. A minimum of 3-4 sentences may be required for this part.


	This research contributes significantly to both financial econometrics and AI-based forecasting. It provides valuable insights for academics, data scientists, and financial professionals seeking better predictive tools for volatile and nonlinear financial environments.
	

	Is the title of the article suitable?

(If not please suggest an alternative title)


	Good.
	

	Is the abstract of the article comprehensive? Do you suggest the addition (or deletion) of some points in this section? Please write your suggestions here.


	The abstract does a good job summarizing the paper’s goal, method, and results, and clearly explains why the hybrid LSTM–DCC approach is relevant. That said, it would be stronger if it included some specific performance results (like how much the hybrid model improved over the others) and briefly mentioned how the DCC output is actually used in the LSTM. A small wording tweak at the beginning could also help with clarity and flow.


	

	Is the manuscript scientifically, correct? Please write here.
	Scientifically sound.
	

	Are the references sufficient and recent? If you have suggestions of additional references, please mention them in the review form.
	The references focus mostly on DCC-GARCH and LSTM. Adding recent work on Transformers (e.g., Informer, TFT), ensemble methods, and volatility forecasting in other markets would make the review stronger and more complete.
	

	Is the language/English quality of the article suitable for scholarly communications?


	There is a formatting issue with Figure 2 in the manuscript and some grammatical errors noted.
	

	Optional/General comments


	Adding a simple system architecture diagram would improve the paper. It should show the flow from raw data, preprocessing, the DCC model, to the LSTM network and forecasting layers. This would make the hybrid model easier to understand for all readers.

The authors may consider exploring Bidirectional LSTM (BiLSTM) architectures in future extensions, as these models can capture both forward and backward dependencies, which might be beneficial in modeling abrupt reversals and multi-directional market signals in highly volatile environments like cryptocurrency markets.
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