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Sales

Cost of goods sold

Material

Wage

Factory overhead

Working process

Operating Expences

Financial Expences

Administration Expences

Selling & distribution Expences

Profit before Tax

Net profit
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function corporatedata

savefile="test.mat'

n = input( 'how many years?');

disp(‘the sale plz:");

sale(i) = input(‘'the next?")

disp('the sdeae plz:');

sdeae(i) = input(‘the next?")

disp(‘the ar plz:");

ar(i) = input(‘the next?")

disp('the aroneyearbefor plz:");

aroneyearbefor(i) = input('the next?")

95



end
disp('the years plz:");
for i=1:n
t(i) = input('the next?")
end
disp('the cash plz:");
for i=1:n
cash(i) = input(‘the next?")
end
disp('the Ys plz:");
for i=1:n
Ys(i) = input('the next?")
end
disp('the cl plz:);
for i=1:n
cl(i) = input('the next?")
end
disp('the pv plz:);
for i=1:n
pv(i) = input(‘the next?")
end
disp('the fa plz:");
for i=1:n
fa(i) = input(‘the next?")
end
%disp(beta);

%disp(alphal);
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%disp(alpha2);
%disp(alphal);
%disp(sx1);
%disp(sx2);
%disp(sx3);
%disp(sy);
%disp(syt2);
%disp(syx1);
%disp(syx2);
%disp(syx3);
%disp(sx1t2);
%disp(sx1x2);
%disp(sx1x3);
%disp(sx2t2);
%disp(sx3t2);

%disp(sx2x3);

al = alphal,
a2 = alpha?;
a3 = alpha3;
b = beta;

end

function program
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load kashi-seramik-sadi.mat;

nextyearYs = forcast(Ys);

nextyearpl = forcast(pl);

nextyearpm = forcast(pm);

price = 10000;

nextyearsale = ( nextyearY's * price );

nextyearY = ( nextyearYs + ( 0.3) * ( nextyearYs));

nextyearM = forcastreg2( Y , pm, M, nextyearY , nextyearpm );

nextyearc = forcastreg3(pl, Y, M, c, nextyearpl , nextyearY , nextyearM );
%nextyearcgs = forcastreg3( M, pl, Ys, cgs, nextyearM , nextyearpl , nextyearYs) ;
nextyearOcor = forcastreg2( ¢, t, Ocor , nextyearc , 88 );

%nextyeartlp = forcastreg2( Y , pl , tlp , nextyearY , nextyearpl ) ;

nextyearLsdeae = forcastreg3( tlp , Ocor, sale , Lsdeae , nextyeartlp , nextyearOcor,
nextyearsale );

wa = nextyearpl * nextyeartlp ;

nextyearsdeae = forcastreg2( sale , Lsdeae , sdeae , nextyearsale , nextyearLsdeae );
nextyearinv = forcastreg3(sale, t, M, inv, nextyearsale , 13, nextyearM ) ;
nextyearcash = forcastreg2( sale , M, cash , nextyearsale , nextyearM );

nextyearar = forcastreg3( aroneyearbefor , sale , t, nextyearar , ar(12) , nextyearsale , 13

);

nextyearfa = forcastreg3( sale , faoneyearbefor , t, fa, nextyearsale , fa(12) , 13);
nextyearoa = forcastreg2( oaoneyearbefor , t, oa, oa(12) , 13);

%nextyearcl = forcastreg2( pv, t, cl, nextyearpv , 13);

nextyearll = forcastreg2( lloneyearbefor , t, Il , 11(12) , 13);

end

98



oas 591y prolie 9 (2Blg G (r (5 Ay Lo 5,10 905 (& 5

AESDE = 4335214298.51+ 0.04 Sales

oo @2 b

14,000,000,000.00

12,000,000,000.00

10,000,000,000.00

8,000,000,000.00

-

6,000,000,000.00

=4="Seriesl

4,000,000,000.00

== Series?

2,000,000,000.00

U.UU T T T T T

1 2 3 4 5

6 7 8 9 10 11 12

CGS =-44134423853+0.05Ma +19709.47P1 +13279.78Y,

100,000,000,000.00

90,000,000,000.00

60,000,000,000.00

—#—Series1

50,000,000,000.00 -

40,000,000,000.00

. AT A
Sy

—l—Series2

30,000,000,000.00

20,000,000,000.00

10,000,000,000.00

0.00

10 11 12

CASH =-2433158272.60+0.14SALES -0.15 MA

99



80,000,000,000.00000000000000000000
70,000,000,000.00000000000000000000
60,000,000,000.00000000000000000000
50,000,000,000.00000000000000000000

—4—Series1  40,000,000,000.00000000000000000000

=—Series2
30,000,000,000.00000000000000000000
20,000,000,000.00000000000000000000
10,000,000,000.00000000000000000000

0.00000000000000000000

12 3 45 6 7 8 95101

T
12

AR =-296115945709.69 + O.45AR(t —1)—0.07Sales +4055724398.04t

100,000,000,000.00000000000000000000

90,000,000,000.00000000000000000000

0.

80,000,000,000.00000000000000000000

70,000,000,000.00000000000000000000

60,000,000,000.00000000000000000000

50,000,000,000.00000000000000000000

40,000,000,000.00000000000000000000

30,000,000,000.00000000000000000000

20,000,000,000.00000000000000000000

10,000,000,000.00000000000000000000

0.00000000000000000000 L

12 3 456 78 9 101

12

=—4=—>Series1
== Series2

FA=-941181720011.95—-0.21FA(t —1) +13217158014.46t —0.77 Sales

100




120,000,000,000.00

100,000,000,000.00

80,000,000,000.00 / N
60,000,000,000.00 —&#—Seriesl

// —fl—Series?
40,000,000,000.00

20,000,000,000.00

0.00 T T T T T T T T T 1

CL =52476533682.88+ 4526255.14PV —917398191.95t

200,000,000,000.00

180,000,000,000.00

160,000,000,000.00

140,000,000,000.00 / \

120,000,000,000.00

100,000,000,000.00 ——Series]
80,000,000,000.00 —B—Series?

60,000,000,000.00 //
40,000,000,000.00 -
20,000,000,000.00 -

0.00

1 2 3 4 5 6 7 8 9 10 11 12

LL =-1046347162318.42 + 13746894305.8851t —0.26LL(t 1)

101




140,000,000,000.00

N

120,000,000,000.00

100,000,000,000.00

/

S

80,000,000,000.00 /

60,000,000,000.00

=4=—Series]1

== Series?

40,000,000,000.00

20,000,000,000.00

0.[]] __.r T T T T T T

-20,000,000,000.00

C =-89139604353.05 + 2361.45 PL+21014.82Y —0.42Ma

120,000,000,000.00

100,000,000,000.00

80,000,000,000.00

40,000,000,000.00

60,000,000,000.00 V// w

=4="Seriesl
=="5eries2

20,000,000,000.00

Um T T T T T T T T T T

M =-24538431416.48+6555.35 Y +3237990.49PM

102




40,000,000,000.00

35,000,000,000.00

30,000,000,000.00

25,000,000,000.00 ﬁﬁ /
20,000,000,000.00 W

15,000,000,000.00

10,000,000,000.00

5,000,000,000.00

0.00 T

3 4 5 6 7 3 9 10 11 12

—4—Seriesl
——Series2

L(SdeAe)= 164.09 +0.48TLP +0.000cOr +0.00Sales

800.00000000000000000000

700.00000000000000000000

600.00000000000000000000

500.00000000000000000000

400.00000000000000000000

300.00000000000000000000

200.00000000000000000000

100.00000000000000000000

0.00000000000000000000

&

1 2 3 4 5 6 7 8 9 10 11 12

4=Seriesl

—fl—Series2

103




104



(AYAD , 2l o5 128 T (Mo sloiypo Sl 5 o Lo, dll g, ¢ S5 Lo, 58 .

(VY 598, (i il 180) e sy Cupmite - Sloll Gagn S 250 Y
AYVO ,Lgmli.ij‘b Joa )5)» : (Q‘J'QJ .w.%)[o/y.@y;u ML& S 4oy ¢ )5314 “’)“ﬂ sua)...J JJ|;Q> Al

OYAA a5 lylal) = ol e o owdigo Jlof g Vlaim] ileo . 5e) auzee ¥

AYYY D)ol S5 LGS el 5y o loj (slo (s Judoei 5y jzni 5 (i Loy g0l p 5 c0B 0
CYVYY |, gwg0,8 ol jlacil: agin (daz ot o) (slospn Ll p (shodio S5 | L5 5

AYAY 00,08 5 Loty o omin olazdl Wodl o Gislen odglSu L L ol g >

s Q""‘”B)"ts“")**‘"u‘ﬁ '6)""4‘ Lb)m,&ss.wl -@‘&j&hcfﬂwﬂjow“&[‘bwdﬁjg A
AYMY Lol goladl

9. Maddala, G.S. , Ellen Miller. Microeconomics: Theory and applications. New York :
McGraw-hill, 1989.

10. S.hillier, Frederick. Introduction to management science. s.l. : McGraw-hill,
edition2005.

11. H.naylor, Thomas. Corporate planning models. Newyork : Addison Wesley, 1979 .
Corporate planning models-(Thomas H.naylor)-Addison Wesley 1979 newyork.

12. E.Learner, James J.Heckman and Edward. Handbook of Econometrics. 2007.
13. Johnson. Economctric Methods. s.I. : McGraw hill, 1972.
14. Adhikary. Managerial Economics . Delhi : Khosla Publishing House, 1987.

15. Oza, Ravindra H. Dholakia and Ajay N. Micro Economics formanagement students.
Delhi : Oxford University Press, 1996.

16. Maddala, G.S., and Ellen Miller. Micro Economics: Theory and Applications. New
York : McGraw-Hill, 1989.

17. Maddala, G.S. , Ellen Miller. Microeconomics: Theory and applications. New
York : McGraw-hill, 1989.

18. Dougherty, Christopher. Introduction to Econometrics, Third Edition. s.l. : Oxford.

19. Hansen, Bruce E. Econometrics. s.I. : University of Wisconsin, 2004.

105



20. Paul Scott, Christopher Wood, Carys Jones and Liz Billing. Enviromental Appraisal
of develpoment Plans: Training guide. Manchester : University of Manchester, 2001.

21. S.Majluf, Arnoldo C. Hax and Nicolas. The corporate Strategic Planning Process.
1983.

22. Davids, Peter J. Brockwell and Richard A. Introduction to Time Series and
Forcasting, Second edition. s.l. : Springer.

23. Adkins, Lee C. Using gretl for Principles of Econometrics, 4th edition. Oklohama :
Oklohama State University, 2013.

24. Torres-Reyna, Oscar. Time Series. s.1. : Princeton University, 2010.

25. Business Planning and Financial Forcasting, A start up guide. s.l. : British colombia,
2010.

26. Forcasting demand for US commercial air travel. Richard T. Carson, Tolga
Cenesizoglu, Roger Parker. s.l. : Elsevier, 2010.

27. Demand Forecasting: Evidence-based Methods. C.Green, J.Scott Armstrong and
Kesten. Monash : Forcasting Journal, 2005.

28. Demand forecasting for companies with many branches, low sales numbers per
product, and non-recurring orderings. Rambau, Sascha Kurz ang Jorg. Bayreuth :
University of Bayreuth, 2009.

29. Demand forecasting for companies with many branches, low sales numbers per.
Rambau, Sacha Kurz and Jorg. Bayreuth : University of Bayreuth.

30. Fraud and Forensic Accounting In a Digital Enviroment. Albrecht, Conan C. s.l. :
Brigham Young Unmniversity.

31. Forecasting an income statement and balance sheet. Hsin-hui. Colorado State
University : Journal of business Cases and Applications.

32. Financial Time Series Forecasting by Neural Network and Linear Regression
Weight Initialization. CHAN Man-Chung, WONG Chi-Cheong, LAM Chi-Chung. s.I. :
Hong Kong Polytechnic University, 2010.

33. Gorgeon, David Allen and Arnaud. Diversification Strategy. Madrid,Spain : IE
Publishing department, Maria de Monia, 2002.

34. B.Fomby, Thomas. Exponential Smoothing Models. s.1. : Southern Methodist
University, 2008.

35. E.Klosterman, Richard. The What If? Collaborative Planning Support System. 1998.

106



36. S.Kalekar, Prajakata. Time Series Forcasting Using Exponential Smoothing. s.I. :
Kanwal Rekhi School of Information Technology, 2004.

Abstract

107



Firms and business enterprises have always been seeking to identify
different types of factors influencing their development, and manipulating them in a
way that would result in the best performance of the company. One of the most
important aspects of development is to grow in capital. In addition, transactional
information system developments and the daily growing utilization of firms from these
systems during the last decades resulted in a potential to access the financial, production
and human resurces collected data. In this thesis, | have tried to identify major variables
playing role in the financial status change of an enterprise and add them in a statistical
model which is created on the time series data to develop a system that enables
managers to change the variable values in a way that upcoming year’s financial status of
company would be optimized. The method used to analyse the data is linear regression
and the data collected from the enterprise is changed to be like the time series.

The findings of the reaserch indicate that the method is appropriate to predict the
upcoming yeas financial statemet, however it is essential to conduct a complete survey
to identify the appropriate variables (instead of the usual and identified variables
influencing financial statements) of each specific company to be able to develop a
customized system which would be able to predict the future of the statements
according to changes made in variables with the least amount of variance.

Keywords: Decision making system, Data mining, Regression, Decision tree, Capital
Budgeting
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