
SCORING  OF  EXCHANGE  ASSETS  ON  THE  BASIS  OF  FUZZY  BAYESIAN  CLASSIFICATION 
 

L. V. Labunets 

Ph.D., professor of «Information Processing Systems and Management» 

Bauman Moscow State Technical University, 

Head Department «Information Systems in Economics and Management» 

Russian New University; 

E. L. Labunets, Expert Technical Support Department 

Management of Banking Information Technologies JSC «National Corporate Bank»; 

N. L. Lebedeva 

Chief Specialist, Department of Information Technologies JSC VTB Bank 
 

The article presents the scoring system of exchange assets. The examples are shares of the Russian companies. The 

system is founded on a rational combination of expert judgments and on a Bayesian approach to the analysis of the 

fundamental financial multiples of the companies activity that is given in the form of a set. The article shows the 

linguistic analysis procedures of the multiples distributions, the forming and the estimating the fuzzy Bayesian classifier 

parameters of the  shares investment quality. The article represents the scoring of the Russian shares as the results. 
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