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Abstract

One of the most important risks of bank is liquidity risk, so banks must have appropriate information
systems to measure, predict and control liquidity risk. Banks manage their liquidity risk using
different tools and methods, depending on the conditions and type of activity. Despite the
fundamental differences in the size, type of activity and structure of Government owned banks,is it
possible to model and forecast the liquidity risk of state banks? To answer this question in this
study, using the accounting information of Government banks in Iran, and the research accounting
indicators were calculated and liquidity risk was modeled by the multilayer perceptron neural
network. Then, the difference between the results of the model and the real data was measured by
MSE. The research results showed that the designed model can be used to predict the liquidity risk
of Iran's Government owned banks.

Keywords: Liquidity Risk, Accounting Indicators, Modeling, Artificial Neural Networks, and
Iranian Government owned Banks,
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