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Abstract:

The main objective of the research was to provide a suggested entrance
to the non-linear financial analysis methods to estimate the value at risk and
its reflection on the prediction of financial default. To achieve this goal, the
researcher relied on a field survey of a sample of (362) departmental officials
in the commercial banks under study, namely: senior management, financial
management, risk management, and credit management. In analyzing the
results of the study, the researcher relied on the ready-made statistical

software package known as (spss).

The research concluded with a set of results, the most important of
which are: the presence of statistically significant differences between the
opinions of the sample members regarding the nature and reasons for
predicting financial default, the absence of statistically significant differences
between the opinions of the sample members regarding the nature and
importance of nonlinear financial analysis methods, the absence of
statistically significant differences between The opinions of the sample
members regarding the nature of the relationship between the estimation of
the value at risk and the accuracy of forecasting the financial failure of the

commercial banks under study.

Keywords: Nonlinear financial analysis methods, Logistic regression, Value
at risk, Prediction financial distress, Financial distress, Financial failure,
Networks neural artificial.
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