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Abstract

The use of artificial intelligence techniques and methods in improving assessments and reducing computational
accuracy is one of the most important capabilities in the field of computer application in various sciences, which is
used as a strategic strategic approach, especially in financial resource management, investment and economics. .
This will be much more efficient when computational models are based on several different variables (independent
or dependent). Because in a strategic investment management at the intra-organizational and macroeconomic level,
especially banks, the smallest calculation errors will have serious consequences for financial performance. In this
regard, the present study has tried to evaluate the independent and dependent variables related to bank investment
deposits and intra-organizational and macroeconomic impact by using computational methods based on fuzzy logic
and hierarchical analysis (Fuzzy-AHP). As a case for Sepah Bank in the period 1384 to 1397. For this purpose, the
present study has been prepared in three stages of data collection, data measurement and preparation of evaluation
models. In the data collection stage, an exploratory (descriptive-survey) method was used to collect information
(data related to the financial balance sheets of Sepah Shahr Bank of Tehran and the Central Bank consisting of 17
branches) which after extracting the criteria by expert personnel (including 50 Specialist) has been assessed. After
measuring the data, these data were classified and then analyzed by Fuzzy-AHP model for data analysis. The results
show that variables such as real per capita income, number of branches and size of banks have a positive effect on
bank deposits and inflation has a negative and significant effect on it, which indicates an increase in inflation leading
to devaluation, hot money and outflow. Money from banks and its conversion into capital assets and eventually the
reduction of bank deposits will have a direct impact on GDP and capital. By implementing a fuzzy model, it has
been determined that the interactions of decision matrices in feature extraction are floating and cover many
uncertainties. The use of such models, in addition to increasing the accuracy of the decision-making model due to
the elimination of information gaps by inferential fuzzy models can also be effective in big data analysis, which is
considered as a priority and organizational factor in modern banking. Based on the results, the largest impact on
capital attraction in Sepah Bank by real per capita income is the size and number of bank branches and the lowest
impact is related to the population index. Meanwhile, the role of inflation and hot money creation in the country was
also identified as one of the important factors in the evaluation, which requires evaluating the positive and negative
impact on bank profits and assets. In this research, in order to investigate the causal relationship between the
mentioned variables, the method of simultaneous equation system is used as panel data.

Keywords: Financial performance, investment, hierarchical models, inflation, Sepah Bank,
simultaneous equation systems.
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