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Abstract

The aim of this research is to investigate and gather data regarding the trading prices
of Bitcoin coins for the development of a model aimed at facilitating decision-making
processes. The study employs the CRISP-DM mining algorithm and utilizes the Orange Canvas
program for modeling purposes. In terms of data mining techniques, the research compares
regression analysis (specifically Regression Time Series) utilizing ARIMA and VAR models. The
dataset, comprising 1,461 records across 6 attributes, underwent cleaning procedures prior to
model development. Results indicate that the ARIMA model produced statistical values of
RMSE, MAE, and MAPE at 181.6, 65.7, and 0.007 respectively, whereas the VAR model yielded
values of 97, 36.1, and 0.004 for the same metrics. Comparative analysis suggests that the
VAR model demonstrates superior performance due to its lower prediction error compared
to the ARIMA model. However, it's worth noting that both experimental outcomes enable
the prediction of Bitcoin prices in advance, albeit for a limited duration.
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