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Abstract
Forecasting accurate future price is very important in financial sector. An optimized Support Vector Machine (SVM)
based on Particle Swarm Optimization (PSO) is introduced in forecasting the cryptocurrency future price. It is part of
Artificial Intelligence (AI) that uses previous experience to forecast future price. Analysts and investors generally
combine fundamental and technical analysis prior to decide the best price to execute their trades. Some may use
Machine Learning Algorithms to execute their trades. However, forecasting result using basic SVM algorithms does
not really promising. On the other hands, Particle Swarm Optimization (PSO) is known as a better algorithm for a
static and simple optimization problem. Therefore, PSO is introduced to optimize the algorithms of SVM in
cryptocurrency forecasting. The experiment of selected cryptocurrencies is conducted for this classifier. The
experimental result demonstrates that an optimized SVM-PSO algorithm can effectively forecast the future price of
cryptocurrency thus outperforms the single SVM algorithms. © ���� The Authors. Published by Elsevier B.V.

SciVal Topic Prominence 

Topic: 

Prominence percentile: 99.683

Author keywords
Artificial Intelligence Cryptocurrency Machine Learning Particle Swarm Optimization Support Vector Machines

Indexed keywords

Engineering
controlled terms:

Artificial intelligence Chromium compounds Cryptocurrency Forecasting

Learning algorithms Learning systems Support vector machines

Engineering
uncontrolled terms

Financial sectors Optimization problems PSO algorithms SVM algorithm

Technical analysis

Engineering main
heading:

Particle swarm optimization (PSO)

◅ Back to results ◅ Previous  ▻Next

 Export  Download  Print  E-mail  Save to PDF ⋆ Add to List  ▻More...

View at Publisher

Procedia Computer Science
Volume 163, 2019, Pages 427-433
16th International Learning and Technology Conference, L and T 2019; Effat UniversityJeddah;
Saudi Arabia; 30 January 2019 through 31 January 2019; Code 157350

Hitam, N.A.a Ismail, A.R.a  Saeed, F.b,c


a

b

c

 View references (28)



Short-Term Load Forecasting | Electricity Price | Power Markets



PlumX Metrics
Usage, Captures, Mentions,
Social Media and Citations
beyond Scopus.

Metrics 

2 Citations in Scopus

88th percentile

2.42 Field-Weighted

Citation Impact

Cited by 2 documents

,  , 
(2020) Journal of Ambient
Intelligence and Humanized
Computing

,  , 
(2020) Soft Computing

Inform me when this document
is cited in Scopus:

 

Related documents

, 
(2018) Indonesian Journal of
Electrical Engineering and
Computer Science

❓  ▻View all metrics



Cervical cell classification based
on the CART feature selection
algorithm

 Dong, N. Zhai, M.-D. Zhao, L.

A novel Chaotic Flower
Pollination-based intrusion
detection framework

 Singh, A.P. Kaur, A. Pal, S.K.

View all 2 citing documents

Set citation alert ▻

 ▻Set citation feed

Comparative performance of
machine learning algorithms for
cryptocurrency forecasting

 Hitam, N.A. Ismail, A.R.

A novel block chain technology
publication model proposal

 
 Search Sources Lists  ↗SciVal Create account Sign in

https://www-scopus-com.ezproxy.um.edu.my/results/results.uri?sort=plf-f&src=s&st1=%22An+Optimized+Support+Vector+Machine%22&st2=&sid=2f2999ee2b98392f486394854e4f838e&sot=b&sdt=b&sl=44&s=TITLE%28%22An+Optimized+Support+Vector+Machine%22%29&offset=3&origin=recordpage
https://www-scopus-com.ezproxy.um.edu.my/record/display.uri?origin=recordpage&eid=2-s2.0-85072081526&citeCnt=2&noHighlight=false&sort=plf-f&src=s&st1=%22An+Optimized+Support+Vector+Machine%22&st2=&sid=2f2999ee2b98392f486394854e4f838e&sot=b&sdt=b&sl=44&s=TITLE%28%22An+Optimized+Support+Vector+Machine%22%29&relpos=1
https://www-scopus-com.ezproxy.um.edu.my/record/display.uri?origin=recordpage&eid=2-s2.0-85065872178&citeCnt=2&noHighlight=false&sort=plf-f&src=s&st1=%22An+Optimized+Support+Vector+Machine%22&st2=&sid=2f2999ee2b98392f486394854e4f838e&sot=b&sdt=b&sl=44&s=TITLE%28%22An+Optimized+Support+Vector+Machine%22%29&relpos=3
https://www-scopus-com.ezproxy.um.edu.my/redirect/linking.uri?targetURL=https%3a%2f%2fdoi.org%2f10.1016%2fj.procs.2019.12.125&locationID=1&categoryID=4&eid=2-s2.0-85081157658&issn=18770509&linkType=ViewAtPublisher&year=2019&origin=recordpage&dig=246dcc82a4facb2f4305650ca05c134d&recordRank=
https://www-scopus-com.ezproxy.um.edu.my/sourceid/19700182801?origin=recordpage
https://www-scopus-com.ezproxy.um.edu.my/authid/detail.uri?authorId=57203041671&amp;eid=2-s2.0-85081157658
https://www-scopus-com.ezproxy.um.edu.my/authid/detail.uri?authorId=36995749000&amp;eid=2-s2.0-85081157658
mailto:amelia@iium.edu.my
https://www-scopus-com.ezproxy.um.edu.my/authid/detail.uri?authorId=54892561900&amp;eid=2-s2.0-85081157658
https://www-scopus-com.ezproxy.um.edu.my/standard/help.uri?topic=12031
javascript:void(0)
https://www-scopus-com.ezproxy.um.edu.my/record/display.uri?origin=citedby&eid=2-s2.0-85086772878&citeCnt=2&noHighlight=false&sort=plf-f&src=s&st1=%22An+Optimized+Support+Vector+Machine%22&st2=&sid=2f2999ee2b98392f486394854e4f838e&sot=b&sdt=b&sl=44&s=TITLE%28%22An+Optimized+Support+Vector+Machine%22%29&relpos=0
https://www-scopus-com.ezproxy.um.edu.my/authid/detail.uri?origin=citedby&authorId=35111148100&zone=
https://www-scopus-com.ezproxy.um.edu.my/authid/detail.uri?origin=citedby&authorId=57217217525&zone=
https://www-scopus-com.ezproxy.um.edu.my/authid/detail.uri?origin=citedby&authorId=57208282143&zone=
https://www-scopus-com.ezproxy.um.edu.my/record/display.uri?origin=citedby&eid=2-s2.0-85085107329&citeCnt=2&noHighlight=false&sort=plf-f&src=s&st1=%22An+Optimized+Support+Vector+Machine%22&st2=&sid=2f2999ee2b98392f486394854e4f838e&sot=b&sdt=b&sl=44&s=TITLE%28%22An+Optimized+Support+Vector+Machine%22%29&relpos=1
https://www-scopus-com.ezproxy.um.edu.my/authid/detail.uri?origin=citedby&authorId=56045187800&zone=
https://www-scopus-com.ezproxy.um.edu.my/authid/detail.uri?origin=citedby&authorId=15757446700&zone=
https://www-scopus-com.ezproxy.um.edu.my/authid/detail.uri?origin=citedby&authorId=26639586800&zone=
https://www-scopus-com.ezproxy.um.edu.my/search/submit/citedby.uri?eid=2-s2.0-85081157658&src=s&origin=recordpage
https://www-scopus-com.ezproxy.um.edu.my/results/rss/handler.uri?citeEid=2-s2.0-85081157658
https://www-scopus-com.ezproxy.um.edu.my/record/display.uri?origin=recordpage&zone=relatedDocuments&eid=2-s2.0-85050334184&citeCnt=2&noHighlight=false&sort=plf-f&src=s&st1=%22An+Optimized+Support+Vector+Machine%22&st2=&sid=2f2999ee2b98392f486394854e4f838e&sot=b&sdt=b&sl=44&s=TITLE%28%22An+Optimized+Support+Vector+Machine%22%29&relpos=0
https://www-scopus-com.ezproxy.um.edu.my/authid/detail.uri?origin=recordpage&authorId=57203041671&zone=relatedDocuments
https://www-scopus-com.ezproxy.um.edu.my/authid/detail.uri?origin=recordpage&authorId=36995749000&zone=relatedDocuments
https://www-scopus-com.ezproxy.um.edu.my/record/display.uri?origin=recordpage&zone=relatedDocuments&eid=2-s2.0-85075333334&citeCnt=2&noHighlight=false&sort=plf-f&src=s&st1=%22An+Optimized+Support+Vector+Machine%22&st2=&sid=2f2999ee2b98392f486394854e4f838e&sot=b&sdt=b&sl=44&s=TITLE%28%22An+Optimized+Support+Vector+Machine%22%29&relpos=1
https://www-scopus-com.ezproxy.um.edu.my/home.uri?zone=header&origin=recordpage
https://www-scopus-com.ezproxy.um.edu.my/search/form.uri?zone=TopNavBar&origin=recordpage&display=basic
https://www-scopus-com.ezproxy.um.edu.my/sources.uri?zone=TopNavBar&origin=recordpage
https://www-scopus-com.ezproxy.um.edu.my/results/storedList.uri?listId=myDocList&origin=recordpage&zone=TopNavBar
https://www.scival.com/home
https://www-scopus-com.ezproxy.um.edu.my/signin.uri?&origin=recordpage&zone=TopNavBar
https://www-scopus-com.ezproxy.um.edu.my/signin.uri?origin=recordpage&zone=TopNavBar
https://www-scopus-com.ezproxy.um.edu.my/signin.uri?origin=recordpage&zone=TopNavBar


References (28)

Funding details

Funding sponsor Funding number Acronym

International Islamic University Malaysia RIGS16-346-0510 IIUM

Funding text
This research was supported by the IIUM Research Initiative Grants Scheme (RIGS): RIGS��-���-����.

Madan, I., Saluja, S., Zhao, A.
(2015) Automated Bitcoin Trading Via Machine Learning Algorithms, 20, pp. 1-5.

 

Farell, R.
An Analysis of the Cryptocurrency Industry
(2015) Whart. Res. Sch. Journal. Pap., 130.  .

 

Chuen, D.L.K.
(2015) Handbook of Digital Currency.  .

 

Developer Guide Bitcoin.  .
[Online]. [Accessed: 04-Dec-2018]

 

Litecoin - Open Source P2P Digital Currency.  .
[Online]. [Accessed: 04-Dec-2018]

 

Ethereum Project.  .
[Online]. [Accessed: 04-Dec-2018]

 

ISSN: 18770509
Source Type: Conference Proceeding
Original language: English

DOI: 10.1016/j.procs.2019.12.125
Document Type: Conference Paper
Volume Editors: Lytras M.,Balfagih Z.,Rambo K.,Ibrahimi T.,Sarirete
A.,Halabi W.,Uddin M.,Visvizi A.
Publisher: Elsevier B.V.

 ▻View in search results format

     All Export  Print  E-mail  Save to PDF Create bibliography

1

http://cs229stanford.edu/proj2014/Isaac%20Madan

2

Cited 24 times

3
Cited 29 times

4 Cited 4 times

http://bitcoin.org/en/developer-guide#block-chain

5 Cited 10 times

http://litecoin.org/

6 Cited 64 times

http://www.ethereum.org/

,  ,

(2019) Applied Computing and
Informatics

, 

(2020) Information Processing
Letters

 

Find more related documents in
Scopus based on:

 Thakre, A. Thabtah, F.
Shahamiri, S.R.

About blockchain interoperability

 Lafourcade, P. Lombard-Platet,
M.

View all related documents based
on references

 ▻Authors  ▻Keywords

https://www-scopus-com.ezproxy.um.edu.my/search/submit/references.uri?sort=plf-f&src=r&imp=t&sid=c53a0995357c7b141cef7f2dee0b0f84&sot=rec&sdt=citedreferences&sl=23&s=EID%282-s2.0-85081157658%29&origin=recordpage&citeCnt=1&citingId=2-s2.0-85081157658
http://cs229stanford.edu/proj2014/Isaac%20Madan
https://www-scopus-com.ezproxy.um.edu.my/search/submit/citedby.uri?eid=2-s2.0-85081157658&refeid=2-s2.0-85042833218&src=s&origin=reflist&refstat=dummy
https://www-scopus-com.ezproxy.um.edu.my/search/submit/citedby.uri?eid=2-s2.0-85081157658&refeid=2-s2.0-85032377843&src=s&origin=reflist&refstat=dummy
https://www-scopus-com.ezproxy.um.edu.my/search/submit/citedby.uri?eid=2-s2.0-85081157658&refeid=2-s2.0-84983387787&src=s&origin=reflist&refstat=dummy
http://bitcoin.org/en/developer-guide#block-chain
https://www-scopus-com.ezproxy.um.edu.my/search/submit/citedby.uri?eid=2-s2.0-85081157658&refeid=2-s2.0-84945201005&src=s&origin=reflist&refstat=dummy
http://litecoin.org/
https://www-scopus-com.ezproxy.um.edu.my/search/submit/citedby.uri?eid=2-s2.0-85081157658&refeid=2-s2.0-85002028834&src=s&origin=reflist&refstat=dummy
http://www.ethereum.org/
https://www-scopus-com.ezproxy.um.edu.my/authid/detail.uri?origin=recordpage&authorId=57211924733&zone=relatedDocuments
https://www-scopus-com.ezproxy.um.edu.my/authid/detail.uri?origin=recordpage&authorId=8349253300&zone=relatedDocuments
https://www-scopus-com.ezproxy.um.edu.my/authid/detail.uri?origin=recordpage&authorId=35189653000&zone=relatedDocuments
https://www-scopus-com.ezproxy.um.edu.my/record/display.uri?origin=recordpage&zone=relatedDocuments&eid=2-s2.0-85085601670&citeCnt=2&noHighlight=false&sort=plf-f&src=s&st1=%22An+Optimized+Support+Vector+Machine%22&st2=&sid=2f2999ee2b98392f486394854e4f838e&sot=b&sdt=b&sl=44&s=TITLE%28%22An+Optimized+Support+Vector+Machine%22%29&relpos=2
https://www-scopus-com.ezproxy.um.edu.my/authid/detail.uri?origin=recordpage&authorId=8985736300&zone=relatedDocuments
https://www-scopus-com.ezproxy.um.edu.my/authid/detail.uri?origin=recordpage&authorId=57208741887&zone=relatedDocuments
https://www-scopus-com.ezproxy.um.edu.my/search/submit/mlt.uri?eid=2-s2.0-85081157658&src=s&all=true&origin=recordpage&method=ref&zone=relatedDocuments
https://www-scopus-com.ezproxy.um.edu.my/search/submit/mlt.uri?eid=2-s2.0-85081157658&src=s&all=true&origin=recordpage&method=aut&zone=relatedDocuments
https://www-scopus-com.ezproxy.um.edu.my/search/submit/mlt.uri?eid=2-s2.0-85081157658&src=s&all=true&origin=recordpage&method=key&zone=relatedDocuments

