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A Study Of The use of the Data Mining Technique «
»To Ranking Of Tehran Stock Exchanges Firms

Abstract

Due to the increasing growth of data on human use of tools for the analysis of data and
accessing knowledge hidden within them is required. Accuracy of data mining techniques and
the lack of limitations and assumptions of the traditional methods of statistical, Every day of the
ambiguity of the application of the technology in the business world today is more than ever
before. In this study, a hybrid approach of fuzzy decision tree classification process to predict
the two top companies and leading companies in Tehran stock exchange is. For this purpose and
with the knowledge of the importance of predictor variables in the models studied, the two
groups of variables are selected based on previous studies and then test the performance of each
of these groups has been. To test the predictive ability of successful and unsuccessful companies
as compared to the number of eight selected variables into a fuzzy model based on the hypothesis
of the research were included. Then to determine the best predictor variables based on
hypotheses based on the average rate of each T-test predictions, were used. In terms of results,
three factors, economic value added, market value of equity and book value of the asset return
rate overall prediction accuracy of the proposed model against Profitability selectivity
increased. However, the liquidity factor could increase the accuracy of the model. Research
hypothesis thus confirmed in three cases and in one case was rejected.

Keywords: corporate rating - successful and unsuccessful - fuzzy decision tree model - data
mining
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