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The use of quantitative methods in banking risk management, a case study of
the Algerian Foreign Bank for the period 2010-2018
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Abstract
This study aimed to use quantitative models in banking risk management, and to achieve this
goal a multiple regression model was chosen, and the National Bank of Algeria was a sample to study
this subject, by extracting its financial data for the period (2010-. 2018). By measuring and analyzing
banking risks (credit, liquidity and capital risks), which are considered independent variables, in
addition to measuring and analyzing liquidity, which is a dependent variable, and then estimating
interpreting and testing the multiple regression model. the study. The study model showed that there
is a direct positive correlation between banking risk management and improving bank liquidity..

Keys words: banking risks; banking risk management; Quantitative Methods.
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