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PROBLEM

Gelir ve gider kalemlerini etkileyebilecek tum
verileri kullanarak ilerideki 70 gune ait Net
Cashflow from Operations tahmin edilebilir
mi?

* 2019 - 2023 arasindaki flow verileri verilmis
+ Metrik: MAE

* Yeni veya tahmin dénemine ait veriye ihtiya¢
duyulmadan 70 gun tahmin edilmeli
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LITERATUR

Kullanilan Degiskenler
+ Zamandan turetilen dznitelikler
* Autoregressive model yaklasimi

Tahmin Modelleri
« ARIMA

* MLP Regressor

* Linear Regression
KNN

XGBoost

Kaynaklar
[1] https://www.sciencedirect.com/science/article/pii/S1877050920302866

[2] https:/jfin-swufe.springeropen.com/articles/10.1186/s40854-022-00351-8

[3] https://www.researchgate.net/publication/3857614_Cash_flow_forecasting_using_supervised_and_unsupervised_neural_networks
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https://doi.org/10.1016/j.elerap.2021.101058
https://www.sciencedirect.com/science/article/pii/S1877050920302866
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HAM VERI

« 12 farkli girdi ve cikti kalemi

- Yakitlara ait OTV verisi
 Brent petrol fiyatlamalari

« Platts ham petrol fiyatlamalari
« USD, EUR ve GBP kur oranlari

« Depo ve pompa fiyatlari
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HAM VERI

« 12 farkli girdi ve cikti kalemi

« Yakitlara ait OTV verisi Periyodu duzensiz ve eksik veri

 Brent petrol fiyatlamalari

« Platts ham petrol fiyatlamalar! 2023 verisi yok
« USD, EUR ve GBP kur oranlari

« Depo ve pompa fiyatlari 2023 verisi yok
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HAM VERI ANALIZI

ETIKET DEGERLERI
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Total Inflows (USD)
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2023

Net Cashflow from Operations (USD)
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Net Cashflow from Operations (USD)

HAM VERI ANALIZI

AYIN GUNUNE GORE NET PARA AKISI
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Total Inflows (USD)

2023

Ayin Ortasi Olma Durumu

HAM VERI ANALIZI

AYIN ORTASI OLMA DURUMU
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2023

Net Cashflow from Operations (USD)
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HAM VERI ANALIZI

AYIN ORTASI OLMA DURUMU

Ayin Ortasi Olma Durumu
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Total Inflows (USD)
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HAM VERI ANALIZI
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2023

Net Cashflow from Operations (USD)
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2023

Net Cashflow from Operations (USD)

le7

HAM VERI ANALIZI

HAFTANIN iLK iS GUNU OLMA DURUMU

Haftanin ilk is Guni

Unique — Shell Cashflow Datathon Final Sunumu

16



FEATURE URETIMI

Takvim degerleri Gecikme degerleri (70 Giin) Turetilen degerler
o Geyrek - 12 farkl para akisi kalemi (USD) - USD, EUR, GBP icin alim-satim fark
« Ay .
*  Gelir akisi (USD) - Brent AB fiyati x USD Kuru
* Yilin haftasi .
. Yilin, ayin ve haftanin gand + Gider akisi (USD) - Brent AB fiyati sinir deger farki
«  Ayin basl, ortasi ve sonu olma durumu *  Netakig (USD) «  Brent AB fiyati sinir deder farki x USD
« Ayin, ceyredin ve yilin kacinci is gunu ¢ USD, EUR, GBP kuru Kuru

oldugu

« Haftanin ilk veya son is gunu olma durumu
1, 2, 3 gun sonrasi veya oncesi icinde:

* Ayin basi, ortasi ve sonu olma durumu

+ Haftanin basi ve sonu olma durumu
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TAHMIN MIMARISI

USD formatinda Inflow Model
inflow Training

Data Feature Uretimi
e Outflow Model
USD formatinda . .
outflow Training
Inference o Inflow & Outflow
Data Feature Uretimi
Models
\/

USD formatinda
net flow

TRY formatinda
net flow

1

70 gun énceki USD/TRY
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MODEL EGITIMI
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Inflow Model

Trained

Outflow Model

2023

MODEL DOGRULAMA

Validation
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FEATURE IMPORTANCE

TOTAL INFLOW
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2023

FEATURE IMPORTANCE

TOTAL OUTFLOW
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dayofweek
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2023

https://huggingface.co/spaces/unique-func/shell-cashflow-datathon-2023

DEMO
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Read python
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2023

Forecasts

Write

Apach

Air;‘low

k Inference /
Batch Job
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