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" Cuckoo Algorithm
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" Univariate statistical models
" Multivariate Discriminant Analysis
" Linear probability model
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Abstract

In variant economic condition and volatility in the business environment. tinancial decisions are
more strategic than ever before and are always associated with risk and uncertainty. Hencee,
one way of helping investors. in order to present information to their. is providing appropriate models
to predict the prospeets of the company. This study. using data mining approach and Participle Swarm
Optimization and Cuckoo algorithm predict bankruptey of companies in the Tehran Stock
Exchange. In the first step, 42 variables were selected based on previous research as proposals
variables. Afler selecting the sample companies. historical data were collected Tor one and two years
ago. Then using Participte Swarm Optimization 11 optimal variables algorithm were sclected for entry
into the model. Subsequently. the research model was constructed using the Cuckoo algorithm. The
results indicate that this algorithm can predict company's bankruptey with accuracy equal 10 98.23%.
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