w‘.‘

pEoeb .63 (2022 J37) 01 suall ot sk

-

i
-4
A comparative study between Box Jenkins' methodology and neural

networks in modeling Bitcoin price behavior
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Abstract :

This study aims to model the price of Bitcoin and compare the accuracy of the modeling
in this case for each of the two methods: the neural network model (NAR) and the
ARIMA-ARCH models, and to achieve this goal, this study was divided into two parts,
first part concepts about bitcoin, and an analysis of the study data represented in the price
of bitcoin in US dollars. In the second part, we applied both methods to the bitcoin price
data extending from 01/03/2009 to 12/02/2021 depending on both Eviewsl0 and
Matlab2016 program, Finally, we compared the accuracy of the two models based on the
measures of modelling quality (MSE, RMSE, MAE), and the latter was a lesser extent for
the Neural Networks (NAR) methodology, which led us to answer the problem of the
study and accept the hypothesis that the NAR model is optimal in modeling Bitcoin price
behavior
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