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""Neural network models to measure the impact of
fluctuations in exchange rates on the financial
performance of banks listed on the Egyptian Stock
Exchange.™
Abstract

The study aimed to identify the extent of the impact of
fluctuations in exchange rates on the financial performance of
banks listed on the Egyptian Stock Exchange, and to reveal the
determinants of fluctuations in foreign exchange rates within
the Egyptian economy, and their impact on the design,
implementation and effectiveness of planning and financial
performance of banks listed on the Egyptian Stock Exchange.
Designing a proposed new algorithm to measure the
relationship between fluctuations in exchange rates and the
financial performance of banks listed on the Egyptian Stock
Exchange in order to accurately predict fluctuations in foreign
exchange rates through neural network models under the
umbrella of exchange rate regimes applied within the Egyptian
economy.

The study concluded that there is a direct positive and
significant relationship between exchange rate fluctuations and
the financial performance of banks listed on the Egyptian Stock
Exchange.

Keywords: Exchange rate fluctuations, financial performance
of banks, neural networks to predict exchange rate fluctuations.
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(1) Atindéhou, R., and Gueyie, J., "Canadian chartered banks’ stock returns and exchange
rate risk", Management Decision, Vol. 39, No. 4, 2010, PP 285 — 295.
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(3) Atinde, B., "Canadian Chartered Banks stock Returns and Exchange Rate Risk",
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