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Abstract :

This paper aims to identify factors affecting the performance of banks, and the
study community included all 15 commercial banks listed on the ASE, but with
regard to the sample, the study was applied to a sample of thirteen 13 banks during
the period (2007-2020), using the pannell data, static analysis of static panel data
was relied upon to measure the impact of independent variables (share turnover,
market value, return on equity), The ratio of indebtedness, cash flow ratio and
bank size) on the subordinated variable (return on assets) of ass listed banks, as
the appropriate model of the data of this study, using Eviews 10.

It has been found that the independent variables studied contribute to the
interpretation of the dependent variable market value by 89.19%, while the
remaining 10.71% is explained by other external variables that are not included in
the model.
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3.464458 3.902412 3.464458 C
(0.0000) (0.0000) (0.0000)

2.838716 2.579589 2.838716 MV
(0.0000) (0.0002) (0.0000)

-1.284051 -1.415940 -1.284051 LV
(0.0000) (0.0000) (0.0000)

-0.329149 -0.161725 -0.329149 L
(0.0497) (0.3988) (0.0621) Q
0.278390 0.252426 0.278390

ROE
(0.0000) (0.0000) (0.0000)

0.0009432 0.009554 0.0009432 ST
(0.2228) (0.3519) (0.2468)

-3.452790 -3.396013 -3.452790

SIZE
(0.0000) (0.0000) (0.0000)

0.800052 0.831926 0.800052 R-squared
116.7045 4482277 116.7045 F-statsistic
0.000000 0.000000 0.000000 Prob.F
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Dependent Variable: ROA

Sample: 2007 2020
Periods included: 14

Method: Panel Least Squares
Date: 03/24/22 Time: 23:15

Cross-sections included: 13
Total panel {(balanced) observations: 182

Variable Coefficient Std. Error t-Statistic Prob.

C 3.464458 0.491524 7.048399 0.0000

MV 2.838716 0.442671 6.412699 0.0000

LV -1.284051 0.249082 -5.155139 0.0000

LO -0.329149 0.175320 -1.877419 0.0621

ROCE 0.278390 0.013938 19.97373 0.0000

ST 0.009432 0.008116 1.162159 0.2468

SIZE -3.452790 0.507372 -6.805249 0.0000

R-squared 0.800052 Mean dependentvar 0.451930

Adjusted R-squared 0.793197 S.D. dependent var 0.094703

S.E. of regression 0.043067 Akaike info criterion -3.414429

Sum squared resid 0.324580 Schwarz criterion -3.291198

Log likelihood 317.7130 Hannan-Quinn criter. -3.364473

F-statistic 116.7045 Durbin-Watson stat 1.663329
Prob(F-statistic) 0.000000
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Dependent Variable: ROA

Method: Panel Least Squares

Date: 03/24/22 Time: 23:12

Sample: 2007 2020

Periods included: 14

Cross-sections included: 13

Total panel (balanced) observations: 182

Variable Coefficient Std. Error t-Statistic Prob.
C 3.902412 0.927988 4.205239 0.0000
MV 2579589 0.687432 3.752503 0.0002
LV -1.415940 0.291805 -4.852341 0.0000
LO -0.161725 0.191179 -0.845936 0.3988
ROE 0.252426 0.015225 16.57941 0.0000
ST 0.009554 0.010233 0.933649 0.3519
SIZE -3.296013 0.722894 -4 697803 0.0000

Effects Specification

Cross-section fixed (dummy variables)

R-squared 0.821926 Mean dependentvar 0.451990
Adjusted R-squared 0.813365 S.D. dependentvar 0.094703
S.E. ofregression 0.040913 Akaike info criterion -3.456213
Sum squared resid 0.272839 Schwarz criterion -3.121729
Log likelihood 333.5154 Hannan-Quinn criter. -3.320618
F-statistic 44 82277 Durbin-Watson stat 1.813178
Prob(F-statistic) 0.000000

03 Vé) éaﬂ.\
Dependent Variable: ROA
Method: Panel EGLS (Cross-section random effects)
Date: 03/24/22 Time: 23:13
Sample: 2007 2020
Periods included: 14
Cross-sections included: 13
Total panel (balanced) observations: 182
Swamy and Arora estimator of component variances

Variable Coefficient Std. Error t-Statistic Prob.
C 3.464458 0.466941 7.419478 0.0000
MV 2.838716 0.420531 6.750310 0.0000
LV -1.284051 0.236624 -5.426543 0.0000
Lo -0.329149 0.166552 -1.976260 0.0497
ROE 0.278390 0.013241 21.02529 0.0000
ST 0.009432 0.007710 1.223343 0.2228
SIZE -3.452790 0.481996 -7.163527 0.0000
Effects Specification
S.D. Rho
Cross-section random 0.000000 0.0000
Idiosyncratic random 0.040913 1.0000
Weighted Statistics
R-squared 0.800052 Mean dependentvar 0.4513920
Adjusted R-squared 0.7931897 S.D. dependentvar 0.024703
S.E. of regression 0.043067 Sum squared resid 0.224580
F-statistic 116.7045 Durbin-Watson stat 1.663329
Prob(F-statistic) 0.000000
Unweighted Statistics
R-squared 0.800052 Mean dependentvar 0.451990
Sum squared resid 0.324580 Durbin-Watson stat 1.663329
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Correlated Random Effects - Hausman Test
Equation: Untitled
Test cross-section random effects
Test Summary Chi-Sq. Statistic  Chi-Sq. d.f. Prob.
Cross-section random 25.637646 ] 0.0003
** WARNING: estimated cross-section random effects variance is zero.
Cross-section random effects test comparisons:
05 F:Q) éaﬂ.\
Probability in ()
MNull (no rand. effect) Cross-section Pericd Both
Alternative One-sided One-sided
Breusch-Pagan 43 63692 0.021124 43 65804
(0.0000) (0.8844) (0.0000)
Honda 6.605824 -0.145342 4 568251
(0.0000) {0.5578) (0.0000)
King-Wu 5. 605824 -0.145342 5091898
(0.0000) (0.5578) (0.0000)
GHM — - 43 63692
= — (0.0000)
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