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Fig 3. Close price History data of Bitcoin

2.2 Long Short-Term Memory (LSTM)
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= point-by-point
multiplication

= point-by-point
addition

i = tanh function

% Output Gate !

I—A = vector connections

Fig 4. Basic structure of a LSTM unit [7]
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2.3.2 Root Mean Squared Error (RMSE)
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Table 1. RSME, MAE and R2 score of LSTM, ARIMAX, FB

Prophet Model
Model RMSE MAE R2
LSTM 2073.2762 40.2498 0.9578
ARIMAX 2492.5643 1791.1647 0.9396
FB PROPHET | 2469.6159 1796.7453 0.9407
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Fig 5. LSTM Model Forecast
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Fig 6. ARIMAX Model Forecast
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Fig 7. FB Prophet Model Forecast
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