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Abstract:

This study attempts to show the role of Basel Ill standards
in maintaining bank safety and avoid financial crises, and the
extent of the impact of liquidity requirements according to the
Basel Committee On the profitability of commercial banks.

Keywords: Basel Committee 3, Liquidity, Liquidity coverage
ratio, Profitability of commercial banks.
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(1) rachida hennani, de bale 1 a bale3 :les principales avancées des accords
prudentiels pour un systeme financier plus résilient, études et synthése,
lameta, université de montpellier, n°01,2015,p76.
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(1) comite de bale sur le contrdle bancaire, bale3: dispositif réglementaire mondial
visant a renforcer la résilience des établissements et systeme bancaires,
document révise, banque des réglements internationaux, bale, suisse, juin 2011
,p69.
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(1) Marc van caenghem, bale3 et la gestion de la liquidité nouveaux éclairages sur la
mise en coure, de lotte, avril 2013, p3.

(2) Ibid, p8.
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Dependent Variable: ROA

Method: Panel Least Squares

Date: 04/30M17 Time: 18:00

Sample: 2015 2016

Periods included: 2

Cross-sections included: 4

Total panel (balanced) observations: 8

Yariable Coefficient Std. Error t-Statistic Prob.

C 50.99964 32 46649 1.570841 01913

LCR -0.136815 0.035972  -3.803392 0.0180

LR 2537652 0.810330 3131628 0.0351

S57E -2.1859101 1663843  -1.315690 02586

R-squared 0.871375 Mean dependentvar 1213163

Adjusted R-squared 0774907 S.D. dependentvar 7.039312

S.E. ofregression 3339729  Akaike info criterian 5 556509

Sum squared resid 44 61515 Schwarz criterion 5.586230

Log likelinood -18.22604 Hannan-Quinn criter. 5.288608

F-statistic 9.032752 Durbin-Watson stat 3.041739
Prob(F-statistic) 0.029657
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