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Abstract

This research aims to Study and develop a Bitcoin price forecasting model using data mining
techniques including Linear Regression, Moving Averages, Logistic Regression and Exponential Smoothing.
Using Bitcoin price data from January 1, 2021 to December 31, 2021, the data has 6 attributes:
Day/Month/Year, Open Price, Highest Price of the Day, Price. the day's low, the day's trading volume and the
percentage change from the previous day's closing price.

The results showed that Exponential smoothing techniques is most suitable The model performance
for the Train dataset yielded Root Mean Square Error : RMSE of 0.10047164 and Mean Absolute Error : MAE of
0.07726155. For the Test data set, the square root of the mean squared error was 0.05091178 and the mean

absolute deviation was 0.04143874. moving average Logistics regression analysis and exponential smoothing

Keywords: Bitcoin, Data Mining Techniques, Moving Averages, Forecast
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M13197 1 : Toyadnaoetl 20 Ju dausiui 1 unTiAN W.A.2564 fs Tuil 20 1NT1AN W.A.2564

Tuinaul a1gn 511U GEG Agn Ysua % Wi
Jan 01, 2021 | 29,359.90 28,951.70 29,627.10 28,712.40 100.90K 1.42%
Jan 02, 2021 | 32,193.30 29,359.70 33,233.50 29,008.00 240.87K 9.65%
Jan 03, 2021 | 32,958.90 32,192.90 34,755.90 32,029.60 155.21K 2.38%
Jan 04, 2021 | 32,022.60 33,016.60 33,587.50 28,204.50 255.27K -2.84%
Jan 05, 2021 | 33,991.50 32,015.40 34,414.70 30,010.50 202.13K 6.15%
Jan 06, 2021 | 36,793.20 33,999.30 36,934.80 33,408.30 227.56K 8.24%
Jan 07, 2021 | 39,460.20 36,798.50 40,340.90 36,361.20 249.60K 7.25%
Jan 08, 2021 | 40,599.30 39,466.40 41,921.70 36,613.40 251.29K 2.89%
Jan 09, 2021 | 40,151.90 40,607.20 41,363.50 38,775.10 128.42K -1.10%
Jan 10, 2021 | 38,192.20 40,149.70 41,362.40 35,141.60 215.78K -4.88%
Jan 11, 2021 | 35,544.30 38,195.30 38,217.20 30,411.60 251.04K -6.93%
Jan 12, 2021 | 34,076.10 35,426.00 36,598.70 32,572.70 241.93K -4.13%
Jan 13, 2021 | 37,382.20 34,061.20 37,764.60 32,451.90 209.93K 9.70%
Jan 14, 2021 | 39,175.70 37,383.40 40,054.30 36,772.10 172.40K 4.80%
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Jan 16, 2021 | 36,019.50 36,751.80 37,931.70 35,408.40 137.02K -2.24%
Jan 17, 2021 | 35,839.60 36,020.10 36,801.30 33,883.50 126.82K -0.50%
Jan 18, 2021 | 36,613.20 35,838.20 37,436.80 34,801.00 111.52K 2.16%
Jan 19, 2021 | 36,002.90 36,630.60 37,821.00 36,001.40 79.11K -1.67%
Jan 20, 2021 | 35,476.30 35,862.10 36,384.40 33,444.50 153.61K -1.46%
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% RMSE MAE
MTIATIEANTONNBULTUEU 507.9864 369.8058
Anadsindend 0.265268 0.1328671
MIIATIEvNsanaesladafing 512.4526 379.0988
nsUsuSeunuudndluiuudea | 0.10047164 0.07726155
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