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Abstract

The purpose of this paper is to show the impact of
systematic risks on the performance of banks listed on the
Egyptian Stock Exchange (EGX) from 2013 to 2019. This research
used the following variables to measure general risks, namely:
(inflation, exchange rate, interest rate, GDP growth rate and
unemployment rate) in order to show their impact on capital
adequacy, asset quality, profitability, and liquidity in Egyptian

banks registered on the stock exchange.

To conduct the empirical study, this paper used a stepwise

multiple regression model, reaching the following results:

Concerning the relationship between systematic risks and
capital adequacy, the paper used (inflation, interest rate, exchange
rate, unemployment, and GDP growth rate) to measure systematic
risks. The result showed that there is a significant impact for
(inflation, exchange rate, unemployment, and GDP growth rate)

on capital adequacy.

Concerning the relationship between systematic risks and
asset quality, the paper used (inflation, interest rate, exchange rate,
unemployment, and GDP growth rate) to measure systematic risks.
The result showed that there is a significant impact for (inflation,

exchange rate, interest rate, and GDP growth rate) on asset quality.



Concerning the relationship between systematic risks and
profitability, the paper used (inflation, interest rate, exchange rate,
unemployment, and GDP growth rate) to measure systematic risks.
The result showed that there is a significant impact for (exchange

rate, interest rate, and GDP growth rate) on profitability.

Concerning the relationship between systematic risks and
liquidity, the paper used (inflation, interest rate, exchange rate,
unemployment, and GDP growth rate) to measure systematic risks.
The result showed that there is a significant impact for (inflation,

interest rate, and unemployment) on liquidity.
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