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Abstract:

The main objective of this research is to evaluate the effectiveness of using support vector
machine in predicting the performance of stocks by applying it to the eleven private
commercial banks listed on the Damascus Stocks Exchange, during the time period from
2012 to 2020. The study was done through Extracting the data contained in the financial
reports and published by the study sample banks. The research hypotheses were tested
using the spss modeler program, and the research reached a set of results, the most
important of which is the validity of support vector machine model to predict the performance
of the stocks of private commercial banks listed on the Damascus Stocks Exchange, where
its accuracy in prediction reached 85.71%, and that the financial ratios included in the model
are significant . The study presented a set of proposals, the most important of which are:
Emphasis on the banks’ commitment to disclosure and transparency when preparing the
financial statements, because the information contained in these statements is the basis on
which to analyze their financial performance, and to study other factors affecting the market
value of shares, which were not addressed in the current study, such as: inflation, interest
rates, exchange rates, in addition to testing the validity of other models of artificial
intelligence such as: genetic algorithms, fuzzy logic, artificial neural networks, random

forests, and benefiting from them in predicting the performance of banks and companies in

general and the performance of their shares in particular.

Keywords: the performance of the stocks , support vector machine , market to book value,

debt to assets ratio, earnings per share, debt to equity ratio
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subject to: y;(w.x; +b) = 1 d=1,.....m
Gslhaall JiaY) @il (ggiaall (aaad Laayons lillls chyw e JSU ) il alay) S Allall sda Jasg
. (Kowalczyk ,2017,p:51)
sdd it dufyali-11
DAl Le Cijlaadl agad A8l daddl) okl o daal —1-11
Jsaals ¢« Wyume yiie aal 2L 33U (ad Gses (8 Aapaally Uygun b Alalal) Aalsll) 25l Cojlaall sae iy
slied) 85dll S ple IS g (3 DY) oo Lo Dine Coleaal o3a pgudl &850d) daill ok meamsa ¢ (1)ad)
. 2020 12012 o
Ll die Cijlaal) agal A8 il daidl] gt 1(1)ad) Jgand)

2020 2019 | 2018 | 2017 |2016 | 2015 |2014 | 2013 |2012 | &l au
418.75 | 369 391.75 | 455.83 | 177 184.18 | 182 183 102.75 | sl i)
682.5 | 729 773.63 | 562.5 | 213.5 | 226.47 | 231.25 | 205 98.25 | (Ui 5age) LA el ey
755.98 | 795 999.36 | 609 340 332.25 | 352.75 | 261 140.25 | ouaisil) gagtadl san
596.02 | 713.5 | 1033 | 772 266 235 229 2155 | 142.5 | agally dygu
735.54 | 360 590 807.28 | 160 142 166 181.75 | 110.25 | disailly slaill sl ciuaall
469.44 | 409.5 | 400 345.25 | 136 122.5 | 124.5 | 103 89.75 | ush
484.36 | 403 436.18 | 422.44 | 108 98 89.75 | 106.75 | 80.25 | ol
717.19 | 316.04 | 420.54 | 609.68 | 189.31 | 101.66 | 119.72 | 137.59 | 61 gl
773.16 | 867.5 | 921.19 | 441.75 | 160 135 130.25 | 132.75 | 100 L
402.03 | 328 385 515.93 | 111 95.75 | 96 98.59 | 96.05 | isuip
436 | 310.41 | 245 307.99 | 99.75 | 102.55 | 117.16 | 122 78.75 | gl dysa
588.27 | 509.18 | 599.60 | 531.79 | 178.23 | 161.40 | 167.13 | 158.81 | 99.98 | (séall) rtuuad) Jamsgial

AL 3hU (Bad (Bows wise o Alae Yl Baldl dlae) (et aad)

P Al Cliie ciupdll —2-11
I Sl e lslin o5 ¢ Al Lo Bpdic (sa] 8 4k e Cipeadl] L a1 3 i) unall Jiay
A el Cilga alane ass Gy W)lid) 5 ¢ Al e Coladl yan S k) K8 e dasatiedd)
Pl L qudll ol i
- lall mul) Giala ¢ pilagl) Lo dilad) clagngd) o wilall ¢ ZSL Bgis Slo Sl s dayl) cydse @
Aoaaill Aalal)l daws ¢ Agadd) Cyiige @
- Al Gois ) ol ¢ Dlasagall ) cpall 1 Adgaal) Ghdge e
- Clagagall g Jana 1)l Glyise e
o @l agdl Aamny ¢ Ayl V) ASsnd) Al At Bsud) Chdie @

59



Journal of Hama University — vol.5 -N0.22-2022 2022— (g dallg S aaall — ualdl) alsal) — flas daals dlaa

O Jla 8 anls dall 38k Cums (e sl ) ped) ool ey daill Sl o pute g8 ) uial) Ll
a3ad) e Talae) alll il alsd casan s L Taw agid) ol IS Jla 3 i Al 3205 ¢ Tam gl ol
2553 Cijlaall aged BDUE] jras Jacssio O cale IS Lles 3 DY) jrew lgie Taa agedl 438500 Lol o
gl Hie Alie dawsiall 138 ie) Cum ¢ ople OS Al 8 LW GHU (3 Gsw b Aaadl Aalall
dsall dad goln o ST ABDIE) e IS 1Y) Tas Lo Ciyeme pge el el Sl e 2luy L &5l Cojladl)
s ey . ddieal) dgal) dad o sreal aDE) e 13 Baw b Cipas age el el Qlaalls ¢ Galed)
deal o pom peid) ol g IS Al 58 5 ¢ i agidl el g IS Alls 41 ) age) elal Caniea &5 jladl)
c Al 99 &l IS aae

s dadl) aluad Lad) -3-11

i Al il el s ¢ L) Gautll i ) Alsll Spial) a8 JA) 5 ¢ i) layd HLasY Taga
Ofnmlad (fic sane (aa Gl 238 audds 5 S (yag « SPSS Modeler malin (e ¢(epm 2a) pgad) ¢l
) Jsal e

LVl SH a3all (ge %80 daty apill die bl 1 JoY) degend) -

Ll ASH saad) e %20 dowiy LAY due clily 1 Al desend) -

DA el jLasl1-3-11

g igal pladinl Luh) e ijlaal) agad slab 5l oS ¥ 2 4 e pan ally (A )l Hlas)
I e il cnl€y ¢ haaliall Caneat 3 V) pedl) g lad z3ga 8 lad) el 5 o M) e dl) g lak

: ‘é_ﬁ\J\
Y as ) pladi g dgad aladiuly ol Liall ciuial (2) a8y Jgaall
Predicted

Sample Observed bad Good Percent Correct
Training bad 37 9 %80.43
good 10 22 %68.75
Overall Percent %75.64
Testing bad 10 2 %83.33
good 1 8 %88.88
Overall Percent %85.71

spss modeler v.18 maliy clajda Ao Jo alaie YL Balll dlae] (a1 jadll
ol G s ol I3 gl e Gyl die e e Alla 37 S g Ui 35l of (2)pd) dsandl (e oy
LS (%75.64 cilag ddlaa) 383 ¢ Alla 32 el (e a6l i gl e Al 22 s p Ui LS ¢ Al 46
a5y ) dila) ¢ L) due gada Alls 12 deal g g ool @3 Wl e cVAT0 Chiiad (o oS5 4
ot Lo o olig .%85.71 Cilag dullea) iy ¢ <V 9 sl o dn slal 3 il e WA 8w e
- ) Ayl (b
: Al Luzjdl) Wisi2-3-11
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agedd o) (B Lgina 830 e zigalll A AN Al uedl) G Ao il ) AN dudajl) LI (on il
Aoy Sle 3Ly zisall (g AL (LI ol Aaiad) o paiall ) Apaal) o 5 ¢ dull) e Cijlaall
P S e i) colSy ¢ (pgad) o) il il b Lyl

Al cpriall duil) 4aal) 1(3) a8 Jgaad)

Independent Variable Importance

Importance
Roe 0.03
Roa 0.08
Rod 0.03
Market to book value 0.25
Price earnings ratio 0.05
Debt to assets 0.03
Debt to equity 0.25
Cash 0.09
Net profit margin 0.05
Assets turnover 0.06
Earnings per share 0.08.

SPSS V.22zalin clajia Ao slaicWh &ald) dlae) (et jradl)
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iyl g %8 Lagie IS il daws caaly i sgud) dany Ly ¢ Clasasall o Slall s e ¢ %9
does b 5V A5yl g ¢ %6 aead) el 3 L yil A caly lly Sasagall Glyes Jane duws S dad))
A IS 580 caly i ¢ ASL Ggia o Dbl Janeg cpdlagll e silall Jare 5 ¢ Glagasall ) ool
& Lsina 8350 z3gall 8 AN AL estl) 5 (g Al) Bpca @) omdy o o Lo e By . %3 et
Al A Ciyleadll agad ol

relalinay) -12

Lalal) il Cojladll agal el gill W) acall g lad z3sai dadia Jlany) HLaa¥l il ey -]
-l GO Bhed Gae (A dasadl)

- %85.71 il 4] Jeagill w5 53 z3gall d82 o) =2

Aadll Ao (ge AS Blg Ayl A ijlanl agad elal 8 Ligins 5350 zisall 3 AalA) 4L Cutl) &) -3
c el el 81l SV L AL (gia ) ol Bty Lol Al Y] Al s
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