Scopus

Document details

<Backtoresults 1 of 1

+$] Export (= Print

Full Text View at Publisher

&, Download 5% E-mail Saveto PDF ¢ Add to List More... >

Indonesian Journal of Electrical Engineering and Computer Science
Volume 11, Issue 3, September 2018, Pages 1121-1128

Comparative performance of machine learning algorithms for
cryptocurrency forecasting  (Article)
Hitam, N.A., Ismail, AR. X 2

Department of Computer Science, International Islamic University Malaysia (IlUM), Kuala Lumpur, Malaysia

Abstract v View references (27)

Machine Learning is part of Artificial Intelligence that has the ability to make future forecastings based on the previous
experience. Methods has been proposed to construct models including machine learning algorithms such as Neural
Networks (NN), Support Vector Machines (SVM) and Deep Learning. This paper presents a comparative performance
of Machine Learning algorithms for cryptocurrency forecasting. Specifically, this paper concentrates on forecasting of
time series data. SVM has several advantages over the other models in forecasting, and previous research revealed that
SVM provides a result that is almost or close to actual result yet also improve the accuracy of the result itself. However,
recent research has showed that due to small range of samples and data manipulation by inadequate evidence and
professional analyzers, overall status and accuracy rate of the forecasting needs to be improved in further studies.
Thus, advanced research on the accuracy rate of the forecasted price has to be done. © 2018 Institute of Advanced
Engineering and Science. All rights reserved.
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