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Applications of modern quantitative techniques, "the indicator
method"* to measure liquidity risk in banking establishments
Bank case study: BNA / Al-Baraka / Al-Salam for the period 2015-2019
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Abstract:

This research aims to present various modern quantitative techniques,
focusing on the method of indicators, to measure liquidity risk in banks, with their
application to some of the banks operating in Algeria.

Through this research, it was found that these modern quantitative techniques
play an important role in measuring liquidity risk at bank level, thus facilitating
their management and control.
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