
Ad
ve

rt
is

em
en

t

Applied Stochastic Models in Business and Industry / Volume 17, Issue 1 /  pp. 57-67

Research Article

Financial analysis using Bayesian networks

First published: 26 February 2001
https://doi.org/10.1002/asmb.422
Citations: 24

Abstract

REFERENCES 

1  Jensen FV. Introduction to Bayesian Network. UCL Press: London, 1996.

Google Scholar

2  Heckerman D, Geiger D, Chickering DM. Learning Bayesian networks: the combination of knowledge and
statistical data. Technical Report MSR-TR-94-09. Microsoft Research, Advanced Technology Division, Microsoft
Corporation, Redmond, WA 98052.

Google Scholar

3  Gemela J. A Bayesian approach to learning Bayesian networks. Technical Report LISp-97-01, Laboratory for
Intelligent Systems, Prague University of Economics, 1997.

Google Scholar

4  Lam W, Bacchus F. Learning Bayesian belief networks: an approach based on the MDL principle.
Computational Intelligence 1994; 10(3).

Web of Science® Google Scholar

Jozef Gemela

This paper illustrates opportunities of using probabilistic Bayesian networks in fundamental
�nancial analysis. In it, we will present an application based on construction of a Bayesian network
from a database of �nancial reports collected for the years 1993–1997. We will focus on one sector
of the Czech economy — engineering — presenting examples that use the constructed Bayesian
network in the sector �nancial analysis and �nancial analysis of individual enterprises. Copyright ©
2001 John Wiley & Sons, Ltd.
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