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Application of Machine Learning Techniques to Support Bitcoin Investment Decisions

with Moving Average Crossover Methods
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Abstract

This research aims to apply machine learning techniques to support investment decisions in Bitcoin
based on Bitcoin price and trading volume data from 2019 to 2021. This research conducts a technical
analysis using the crossover of the exponential moving average strategy of 5, 30, and 90 daily closed prices.
Moving average variances are inputs into the decision tree machine learning process to create market
forecasting models. When comparing the Fl-score prediction accuracies, the results show that XGBoost
machine learning is the most accurate algorithm for predicting the market trend at 0.929. Moreover, the
Random Forest machine learning provides inferior prediction accuracy at 0.904 for the market trend. The
decision tree is the least efficient algorithm predicting the market trend at 0.871.
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