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MEPEMEHHBIX CHUCTEMbI 0E30MACHOCTH Ui JOCTHKEHHS IIETH JESTEIbHOCTH
(3mekTpocHAOXKEHNE TTOTPEOHTEIEH IIEKTPOIHEPTHEH).
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IHG)OPMAHIFIHA TEXHOJIOT'TSI BUBHAYEHHSI ®IHAHCOBOI'O
CTAHY KOMITAHII HA CTPATETTYHOMY IEPIOAI 3
BUKOPUCTAHHSIM METOAIB OBUUCJ/IIOBAJIBHOI'O
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INFORMATION TECHNOLOGY FOR DETERMINING THE
FINANCIAL CONDITION OF A COMPANY FOR A STRATEGIC
PERIOD USING COMPUTATIONAL INTELLIGENCE METHODS
Dr.Sci. Moskalenko V., Ph.D. Fonta N.

Anomauin. Po3pobneno iHdopMmaliliHy TEXHONOTI Al  pearizalii
METO/0JI0T1i BH3HAYEHHs (PIHAHCOBOTO CTaHy KOMIAHIi SIK CKJIaJOBOI YaCTHHU
METOAWKH (OpMYBaHHA IporpamH (iHAHCYBaHHS pPO3BHTKY KoMmaHii. Y
pe3yabTati BipoBamkeHHs 1T 3milicHIOEThCS OLIHKA 1 MPOrHO3 (hiHAHCOBOTO
cTaHy KommaHii 1 ¢opmyerscs (¢iHaHcOBa cTpaTeriss 1 pO3BUTKY.
[IporHo3yBanHs (DIHAHCOBOTO CTaHy peani3oBaHa 3a JOMOMOIOK HEHpPOHHOI
Mepexi 3 apxitektyporo Temporal Fusion Transformer.

Kntouosi cnosa: crpateriuHmii MEHEIKMEHT, CHCTEMa YIPaBIiHHA
NPOAYKTUBHICTIO IiMPUEMCTBA, HEHPOHHA Meperka MPOrHO3yBaHHS

Abstract. Information technology for the implementation of methodology
for determining the financial condition of the company as a component of the
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method of forming a company's development finance program has been
developed. As a result of IT implementation, the assessment and forecast of the
company's financial condition is carried out and the financial strategy of the
company's development is formed. The method of forecasting financial states in
the strategic period was implemented using a neural network with the Temporal
Fusion Transformer architecture.

Keywords: Strategic Management, Enterprise Performance Management
System, Forecasting Neural Network

Hns  ¢dopmyBanHs mnporpamMu  (iHaHCYBaHHS PO3BUTKY HEOOXiITHO
BH3HAYUTU (piHAHCOBHMH CTaH KOMIIaHii B CTpaTeriuHUN Tepio.

Po3pobiieHo iH(opMallifiHy TEXHONOTiI0, B pe3yabTaTi ii peamizaril
3IIHCHIOETBCS OIHKA 1 MPOrHO3 ()iHAHCOBOTO CTaHy KoMmmaHii i (opmyeTbes
¢inaHcoBa crpareris po3BuTky kommanii. IT cknajgaeTbcs 3 ceMH OCHOBHHMX
eTamiB.

Eran 1. Po3paxyHok (hiHAHCOBMX TIOKa3HHKIB Ha OCHOBI JIaHHX
OyXrantepchbKol 3BITHOCTI 32 MEBHUH MEPiOj.

Eran 2. Awnamiz penrabenpHocti kamitany (ROE) mist omiHKM pH3HKiB
BTpPATH JIJIOBOI penyTalii KOMIIaHii Ha CTpaTEeriyHOMY Mepioii.

Eran 3. BusnauenHst (iHaHCOBOI CTIMKOCTI KOMIIaHii Ha OCHOBI aHaJi3y
¢iHaHCcOBOro OayjiaHCy MiX OKPEeMHUMH pO3AUIAMH 1 MHiApo3aiiaMu OalaHCcy
AKTHBIB 1 IaCHBIB Ha (PyHKIIIOHAJIbHINA OCHOBI.

Eram 4. AHai3 JIiKBIZJHOCTI Ta IUIATOCIIPOMOXKHOCTI KoMIaHii. OLiHIOEThCS
¢iHaHCOBa  CTIHKICTh, KPEAMTOCHPOMOXHICTh MIJNMPUEMCTBA 1 PH3HUKU
OankpyrcTBa 1u1s popmyBaHHs PpiHAHCOBOI cTpaTerii KoMIaHii.

Etan 5. Busnauennst ¢inancoBoro crany y aumHamini. Lleit eran o6'ennye
pe3ynbraty erarmis 2-4.

[IponoHyeTbCS BUKOPHCTOBYBATH METOAM CKOPHHTY 1 KiacTepu3auii Ha
OCHOBI HEHPOHHUX MEPEK.

Etan 6. [IporHo3 (iHaHCOBOTO CTaHy KOMIIAHIi Ha CTpAaTEriYHUI Mepiof.
[IponoHy€eThCSI BUKOHYBATH MPOTHO3 UIA PI3HUX CHEHAPiiB 3MIHH PHHKOBHX
YMOB (HAIIPHUKJIAMI, U1 ONTUMICTHYHOTO 1 IECHMICTUYHOTO CIIEHapiiB).

Ha ocHOBI TpOrHO3HMX  3HAYEHb  IapaMeTPiB  MPOTHO3YIOTHCS
peHTabenbHICTh KamitTany, (iHaHCOBa CTIMKICTP Ta IUIATOCIIPOMOXKHICTB
KOMITaHii.

Ertan 7. ®opMyBaHHS cTpaTerii pO3BHTKY JJIsl BapiaHTIB MPOTHO30BAHUX
(hiHAaHCOBHIX CTaHIB KOMIIaHil.

Hdns  peamizamii mpouemypd TpOTrHO3YBaHHS — (PIHAHCOBOTO  CTaHy
MIPOTIIOHYETHCSI BUKOPUCTOBYBATH HEHPOHHI Mepexi 3 apxiTekTyporo Temporal
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Fusion Transformer [1]. Jlns HaBuaHHS HEHPOHHOI MeEpeXi BUKOPHCTAHO
¢petimBopkun  PyTorch i TensorFlow. Jlns mporHo3yBaHHS —(piHAHCOBUX
MOKA3HUKIB CTBOPEHO 13 Mozenel Ha OCHOBI TJIMOOKOr0 MAaIlIMHHOT'O HaBYaHHSI.
Mepexa Oyna HaBueHa Ha OCHOBI YHCIOBHX psafiB. Habip nanux OyB
po3nincHui Ha JBi YacTHHU B criBBigHOmEeHHI 80 10 20. Bemukuii HaOip qaHuX
BHUKOPHCTOBYBABCSI [Tl HABYAHHS MEPEXKi, 2 MCHIIHI - IS 11 TSCTYBAaHHS.

[Ticns HaBuaHHS MepeXxa IepeBipsuIacs Ha KOHTPOJIbHOMY HaOOpi NaHMX i
obumcmoBanacs nommika mporuody - MAPE (Mean Absolute Percent Error).
[Micns naBuannss MAPE nopiBHioe 14,34%. IlporHosnuit (iHaHCOBMIA cTaH
KOMIMaHii OyJl0o BH3HAUCHO Ha IHTEpBajax CTPATEriYHOro Mepiogy 3a
(GIHAHCOBUMM  TOKAa3HUKAMH, 10  SKHX  BiTHOCSTHCS: KoediieHTH
PEHTA0EIBHOCTI  BJIACHOTO  KamiTaldy, aKTHBiB, BHUPOOHWYOI MisIBHOCTI,
npofaxiB; koedinieHTH (iHAHCOBOI aBTOHOMIi KoedilieHT QiHaHCOBOIO
JIeBepUKY Ta iH. Hamam HeoOXimaHI JOJaTKOBI JOCIIHKEHHS, 100 CKOpPEeryBaTH
TpOIIeC HABYAHHS MEPEXKi IS MiABUIICHHS TOYHOCTI TPOTHO31B.
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Anomauyin. Posrmsaayti ocHOBHI eramm Web Mining: momyk pKepen

iHpopMmamii Ta BWIYYCHHS «CHPHX» JaHUX; TONepeaHs  oOpoOka
(Tpanchopmariis, komyBaHHS ab0 BimoOpaXkeHHS HaHUX 10 (OpMHU Ta BHIY, AKi
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