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ABSTRACT

Purpose- Through processing big data, companies have started to prefer artificial intelligence methods that can reach results faster than
classical statistical methods. For this reason, financial performance forecasting studies with artificial intelligence methods have been
increasing in recent years. The purpose of this study is to contribute to the gap in the field of financial performance forecasting with the
Facebook Prophet model which has not been applied before although there are other time series models in the literature.

Methodology- The study employs Facebook Prophet artificial learning model by choosing the net profit/loss as target variable for financial
performance forecasting on Python program with the data of 173 companies in the BIST Manufacturing Sector between 2009 and 2020,
obtained from the Public Disclosure Platform.

Findings- After training the 46 periods of the data set, performance matrices of MSE, RMSE and MAPE were measured for the last 2 periods
as MSE values between 0.0185 and 25.0147, RMSE values between 0.1361 and 5.0015 and MAPE values between 0.1002 and 4.6634. In
addition to values close to zero, there are also values that move away from zero. The analysis reveals that besides successful predictions,
there are also unsuccessful predictions.

Conclusion- It may be concluded that the Facebook Prophet method will save companies time without requiring much effort. To further
improve accuracy and performance, creating a mixed artificial intelligence model by leveraging the strengths of multiple models is
recommended for further studies.
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FINANSAL PERFORMANS TAHMIiNiINDE PROPHET MODELI: IMALAT SEKTORU UYGULAMASI

OZET

Amag- Buylk veriyi isleme noktasinda sirketler klasik istatistik yontemlerinden daha hizli sonuca ulasabilecekleri yapay zeka yontemlerini
tercih etmeye baslamislardir. Bu nedenle son yillarda yapay zeka yontemleriyle finansal performans tahmini ¢alismalari da giderek
artmaktadir. Farkli zaman serisi modelleri ile finansal performans tahmini galismalari olmasina ragmen Facebook Prophet modeli ile yapilan
calismaya literatlirde rastlanmadigindan alandaki bosluga katki saglanmasi amaglanmaktadir.

Yontem- BIST imalat Sektdriinde yer alan 173 sirketin Kamuyu Aydinlatma Platformu veri tabanindan elde edilen 2009-2020 yillari arasindaki
verileri, net ddnem kar/zarari hedef degisken olarak segilerek yapay 6grenme modeli Prophet ile Python programi tizerinde galisarak finansal
performans tahmini yapilmistir.

Bulgular- Veri setindeki 46 donem egitildikten sonra son 2 déneminin tahminine ait MSE degerleri 0,0185 ile 25,0147 arasinda, RMSE
degerleri 0,1361 ile 5,0015 ve MAPE degerleri ise 0,1002 ile 4,6634 araliginda 6lglilmustir. Sifira yakin degerler yaninda sifirdan uzaklasan
degerler de bulunmaktadir. Bu da basarili tahminlerin yaninda basarisiz tahminlerin de oldugunu gostermektedir.

Sonug- Prophet yonteminin ¢ok fazla gaba harcamayi gerektirmeden sirketlere zaman kazandiracagi sylenebilir. Dogrulugu ve performansi
daha da gelistirmek icin birden fazla modelin giiglii yonlerinden yararlanarak karma bir yapay zeka modeli olusturmak sonraki galismalar igin
onerilmektedir.

Anahtar Kelimeler: Finansal performans tahmini, yapay zeka, zaman serisi, Facebook Prophet, BIST imalat sektor.
JEL Codes: C22, C45, C53
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