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Abstract:

This study aims to predict the exchange rate in Egypt by analyzing the
relationship between it and the inflation rate using Big Data Analytics (BDA)
techniques and measuring the impact of this on financial performance as an
applied model during the period from 2016 to 2024. The study relied on a
quantitative analytical approach, focusing on predictive methodologies to
study the potential use of Big Data Analytics (BDA) and Artificial Intelligence
(AI) models in future exchange rate predictions and their impact on financial
performance.The researcher utilized traditional accounting measures of
financial performance, represented by: Return on Assets (ROA), Return on
Equity (ROE), Return on Sales (ROS), Return on Investment (ROI), and
identified which of these was most affected by financial leverage.

The study reached the following results:

There is a strong direct relationship with statistical significance between
inflation rates and exchange rates. Additionally, there is an inverse relationship
with statistical significance between the exchange rate and financial
performance. It was found that an increase in the exchange rate leads to a
decrease in both net profit (r = -0.612) and return on assets (r = -0.691).
Regression analysis confirmed this relationship with statistically significant
results. The study also emphasizes the effective role of Big Data Analytics in
supporting financial performance management.

The use of Big Data Analytics has not been limited to enhancing the
understanding of complex economic relationships but has also contributed to
developing and building practical quantitative tools applicable in environments
characterized by volatility and instability. The study suggests that reliance on
advanced forecasting models represents a pivotal foundation for the smart
transformation of financial performance management in Egyptian institutions
from 2016 to 2024.

This study contributes to accounting literature by providing accurate
predictive tools that support more proactive and flexible financial decision-
making in response to economic fluctuations. Based on the results, the study
recommends the importance of integrating macroeconomics and Artificial
Intelligence technologies in supporting financial decisions.

Keywords: Exchange Rate, Big Data Analytics, Artificial Intelligence,
Financial Performance.
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