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ABSTRACT

Purpose- Forecasting techniques and models are extremely important for people and organizations that are in the right decision making and
investment stage. Forecast accuracy enables successful decisions and allows investors to maximize their profits. The development of finance
and related technologies in the world and innovative financial instruments have made it interesting for investors. The most popular of these
developments is undoubtedly Bitcoin, a product of blockchain technology. The purpose of this study is to predict the future values of Bitcoin.
Methodology- In this study, future predictions are made using an LSTM model based on Bitcoin's historical data and indicators of key market
forecasters. In this study, 3 different data sets were created by selecting 1 indicator from 4 different indicator types. The 10 Bitcoin data
coming after the last value is estimated.

Findings- In this study, 3 different data sets were created by selecting an indicator from 4 different indicator groups. These datasets were
first trained with the iterative neural network LSTM model and then tested with real values. At the same time, the next 10 bitcoin price values
were also predicted in a 15-minute period. Error rates at the end of the model were compared with each other. The 1st dataset, with the
most used indicators in the datasets, produced the lowest error rate.

Conclusion- The dataset 1, which consists of the most used indicators of the datasets, gave the lowest error rate. According to this result,
the rate of reaching realistic values increases as the use of indicators increases.

Keywords: LSTM, bitcoin, cryptocurrency, neural network, prediction
JEL Codes: C53, C45, G10

LSTMA MODELI iLE BiTCOIN FiYATININ TAHMIN EDILMESi
OZET

Amag- Tahmin teknikleri ve modelleri, dogru karar verme ve yatirim agsamasinda olan kisi ve kuruluslar igin son derece 6nemlidir. Tahmin
dogrulugu basaril kararlara olanak tanir ve yatirimcilarin karlarini en Gst diizeye gikarmalarina olanak tanir. Diinyada finans ve buna bagl
teknolojilerin gelismesi ve yenilikgi finansal araglar yatirmcilar igin onu ilgi gekici hale getirmistir. Bu gelismelerin en poptiler olani stiphesiz
blockchain teknolojisinin bir Grlinii olan Bitcoin'dir. Bu ¢alismanin amaci Bitcoin’in gelecekteki degerlerini tahmin etmektir.

Yoéntem- Bu calismada, Bitcoin'in gegmis verilerine ve 6nemli piyasa tahmincilerinin gostergelerine dayanan bir LSTM modeli kullanilarak
gelecek tahminleri yapilmistir. Bu galismada 4 farkli gésterge tiiriinden 1 géstergenin segilmesi, 3 farkli veri seti olusturulmustur. Son degerin
ardindan gelen 10 Bitcoin verisi tahminlenmistir.

Bulgular- Bu calismada 4 farkli gosterge grubundan bir gosterge segilerek 3 farkl veri seti olusturulmustur. Bu veri kiimeleri 6ncelikle
tekrarlayan sinir agi LSTM modeliyle egitilmis ve daha sonra gergek degerlerle test edilmistir. Ayni zamanda sonraki 10 bitcoin fiyat degeri
de 15 dakika periyotta tahmin edildi. Model sonundaki hata oranlarn birbirleriyle karsilastirildi. Veri kiimelerinde en ¢ok kullanilan
indikatorlerin oldugu 1. veri seti en dusiik hata oranini Uretti.

Sonug- En dusiik hata oranini veri setlerinin en ¢ok kullanilan géstergelerinden olusan veri seti 1 vermistir. Bu sonuca gére gostergelerin
kullanimi arttikca gergekgi degerlere ulasma hizi da artmaktadir.

Anahtar Kelimeler: LSTM, bitcoin, kripto para, sinir agi, tahminleme
JEL Kodlarn: C53, C45, G10
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