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ABSTRACT

Cryptocurrency such as Bitcoin is a rapidly developing phenomenon in financial

technology with considerable research interest but is understudied. In this research

article, we use a Design Science Research paradigm to create a high-frequency trading

strategy at the minute level for Bitcoin using six exchanges as our Information

Technology artifact. We created financial indicators and utilized a machine learning (ML)

algorithm to create our strategy. We provided two sets of evaluation. First, we

evaluated this strategy against another popular ML algorithm and found our algorithm

performed better on the average. Second, we analyzed the economic benefits using the

strategy against out-of-sample trading in foreign exchange currency. We presented both

descriptive and prescriptive contributions to Design Science Research via the

development and testing of our artifacts.
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