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Abstract:

This research aims to build a proposed framework for the
role of artificial intelligence in predicting future profits by
applying it to companies listed on the Egyptian Stock Exchange.
In building the proposed framework, the research relied on
previous studies and data extracted from the financial statements
and financial reports of companies listed on the stock market, and
a sample of companies was relied upon. The number of
companies listed on the Egyptian Stock Exchange reached (20)
during the period from 2019 to 2023.

The research relied on two analyses, one basic and the
other additional, by testing the impact of artificial intelligence
techniques on predicting future profits for companies. Many
statistical methods were used that are suitable for dealing with
research variables, such as the arithmetic mean, standard
deviation, simple regression, and the Mann-Whitney test, in order
to test the research hypotheses.

Artificial intelligence algorithms were used in prediction
(Decision tree - Random Forest - Support Vector Machine -
Native Bayes - KNN (K-Nearest Neighbor). The research found
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that there is a statistically significant relationship between
artificial intelligence techniques and prediction. future profits of
business companies

The results of the use of algorithms showed that Random
Forest is the most effective algorithm among the models used,
while the rest of the algorithms suffer from poor performance. It
proved that there is agreement on the importance of artificial
intelligence techniques due to the many advantages and positives
it achieves that confirm the necessity of applying them in
business companies.

Key words: Artificial intelligence, predicting future profits.
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