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Abstract

The Study aimed at identifying the impact of
management on Yemeni Islamic banks' profitabili
ave this« the current study used descriptive analy
10ds¢ statistical methods and sensitivity analysis u
cial neural network in analyzing the data collecte
ing risk indicators and profitability indicators dur
)d (2006-2015)« from a sample consisting of three
s (Tadhamon Islamic Bank« Saba Islamic Bank:
nil Bank of Yemen & Bahrain). the important ma
e study reached:
positive impact of banking risk management on tt
tability of Islamic banks in Yemen. As the directi
nic banks in Yemen to raise the indicators of bank
|d move the indicators of profitability to the top.
age profitability by controlling the risks using stat
tandard mathematical models « and that the best n
ave the exact match of the quality indicators of the
‘hat the entrance sensitivity analysis used in the st
rding to the models of the neural network is appr¢
3in the sensitivity of profits to the relative change
agement. The study recommends using the propos
iematical models to manage profitability through
rol. The study also recommends that Islamic bank
ssive changes in credit risk rates by reducing doul
5¢ as their rise negatively affects Islamic banking
tability indices.
nords:  Artificial  Neural
itability« Islamic Banks.
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(1 e17) o pl) Jadedl pealiall L ) Ldsays dadall bl o 4nie 22T dadagl)
[e[x] e_[-x]
i = [e[x]+e [x1] F el
e catild) _).\‘)A"Jgéu\ﬂ\b& em@;ﬂ\w\ Qb.giuwwdSu‘c_\gA
D) Alabea il asly Asleall o uiial) Jiayy Rl criall ) Al <l il
ALl gaan A dplea) oY) 8 Al il Gy deala e i ALS
Al Gl priall Jiad Lﬁﬂ\,ﬁ : 1cY26Y36Y4 il yartie dased e (S tCla A Adag
Slo Blall (gl e xlall ()l Giela Jane) el gl 8 Gyl 43Kl
sl e (A8 Ga e silal) ¢ Jsua!
Aaimgall Dl (e ADle JSU 35V (e 3y Ao gana Apnanll 4030 Cilaef LS
usial) 7 35atl apanail Y el slaie) &5 ag ¢l JSA 8 A0l Al Agd) 8
s AL gl 8 Al L) gylals ki) 38
Y, = 0.673 — 2.014(H,) — 10.324(H,) + 6.494(H;) + 3.181(H,)
+ 6.176(Hs) + 0.021(Hg) + 1.799(H;) + 0.42(Hg)
+ 0.357(Hy) — 1.88(H,) + €4
Y, = 0.129 — 0.161(H,) — 0.99(H,) + 0.637(H;3) + 0.341(H,)
+ 0.56(Hs) + 0.132(Hg) + 0.173(H;) + 0.044(Hyg)
+ 0.052(Hy) — 0.406(H,q) + e,
Y; = —0.023 — 0.047(H,) — 0.34(H,) + 0.213(H5) + 0.078(H,)
+ 0.175(Hs) — 0.052(H,) + 0.059(H;) + 0.008(Hg)
Y, = 0.052 + 3.08(H;) — 2.8(H,) + 1.755(H3) + 1.3(H,)
—1.397(Hs) —4.739(H,) + 1.492(H;) + 0.092(Hg)
- O.74’5(H9) + 5.4’59(H10) + 64_

[[e [-0.563-2.573(x1)+0.672(x2)+4.501(x3)—0.038(x4) +0.366(x5)] _ o—[-0.563-2.573(x1)+0.672(x;)+4.501(x3)—0.038(x4)+0.36

- [e[-0-563-2.573(x1)+0.672(x;) +4.501(x5)=0.038(x4) +0.366 (x5)] 4 o—[0.563-2.573(x1)+0.672(x2)+4.501(x3)~0.038(x4) +036

&

[[e [3.174-4.352(x1)~3.875(x) +1.544(x3) ~4.974(x4) +1.334(x5)] _ o—[3.174-4.352(x1)—3.875(xz)+1.544(x3)—4.974(xs) +1334(x

[e[3174-4352(x;)~3.875(xz) +1.544(x3) ~4.974(x,) +1334(x5)] 4 ¢-[3.174-4.352(x1)-3.875(x,) +1.544(x3)—4.974(xs)+1.334(x

au

3
[[e[4.098—5.577(xl)—4.235(x2)+0.008(x3)—5.321(x4)+1.634(x5)] _ o~ [4.098-5.577(x1)-4.235(x;

[e [4.098-5.577 (x1)—4.235(x2)+0.008(x3)~5.321(x4) +1.634(x5)] 4 o—[4.098-5.577(x1)—4.235(x;
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Hyo

'[e[1.364+4.484(x1)—9.403(x2)—1.102(x3)—5.215(x4)+3.63(x5)] — o[1.364+4.484(x1)~9.403(x2)

[e [1.364+4.484(x1)—9.403(x2)—1.102(x3)~5.215(x4)+3.63(x5)] 4 o—[1.364+4.484(x1)—-9.403(x;)

'[e[0.143—2.873(x1)+0.931(x2)+4.436(x3)—1.201(x4)+0.225(x5)] —[0.143-2.873(x1)+0.931(x;

— e
[e[0.143—2.873(x1)+0.931(x2)+4.436(x3)—1.201(x4)+0.225(x5)] + ¢—[0.143-2.873(x1)+0.931(x;

-[e[1.659+2.601(x1)—6.178(x2)+0.957(x3)—4.155(x4)+1.561(x5)] _ o~ 1:659+2.601(x1)~6.178(x;

[[1:659+2.601(x1)~6.178(x2)+0.957 (x3)—4.155(x4)+1.561(x5)] 4 ¢—[1.659+2.601(x1)-6.178(x;

'[e[1.408—4.018(x1)+0.312(x2)+1.115(x3)+0.491(x4)—3.621(x5)] —[1.408-4.018(x1)+0.312(x;

—e
[e[1-408-4.018(x1)+0.312(xz)+1.115(x3)+0.491(x4)~3.621(xs5)] 4 ¢-[1.408-4.018(x1)+0.312(x;

'[e[2.177+1.465(x1)—6.405(x2)+9.301(x3)—2.989(x4)—5.845(x5)] —[2.1774+1.465(x1)—6.405 (x>

—e
[[2177+1.465(x1)—6.405(x2)+9.301(x3)~2.989(x4)~5.845(xs)] 4 o—[2.177+1.465(x1)-6.405(x;

'[e[—1.398+3.6(x1)+3.485(x2)—5.556(x3)+0.274(x4)+0.44-3(x5)] —1.398+3.6(x1)+3.485(x3)-

|
e
[[-1.398+3.6(x1)+3.485(x2)—5.556(x3)+0.274(xs)+0.443(x5)] 4 o—[-1.398+3.6(x1)+3.485(x2)

'[e[1.66+2.562(x1)—5.578(x2)—0.406(x3)—3.702(x4)+1.781(x5)] — o [1.66+2.562(x1)~5.578(x;)-
[e[1:66+2.562(x1)=5578(x2)—-0.406(x3)—3.702(x)+1.781(x5)] 4 @—[1.66+2.562(x1)~5.578(x2)-
s ol Lle
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ol laiay Hlalaall iydse ady DA (e G eaall alaal

A Jhala
5 il i
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ey | Y | )| g G

Lilaa) Y12 | 0.000 | 30.058 | 0.000 | 0.008 |(VXy)idssud) jhalia i3
Lilaa) Y12 | 0.000 | 75.963 | 0.001 | 0.081 |(VXp)dll oy sl yis
Lilas) Y12 | 0.000 |-508.473| 0.000 | —0.129 |(VXz)ohaiit) sblda yis
Libas) Y13 | 0.000 | 447.775 [ 0.000 | 0.129 |[(VX,)5050) jous jhlsa i3
Lilas) Y13 | 0.000 |396.969 [0.0002| 0.060 [(VXs)cipal o shlia i3
Llas) Y1 | 0.000 | 358.882( 0.000 | 0.146 |(VX,, i jhiad s

o ) 33181 (0.05) oo AT Aglian¥) AN i of i) Jsaall e e
O (i 13 ()l Tilan] Y12 300 Qlladl 5o oY Doy e panll Jhladl ey i
Sle bt Saa) DA G Aiyeaall halaall 537 Ll @il b mll Giels Ll
AN (s5ime vie Lilan) Yo cladine Lgihss 8 %1 laie 4dyael Jlladl o) it
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