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Dependent Variable: ROA

4 pﬁ) é.‘zlﬂ

gl B ien

Method: Panel EGLS (Cross-sedtionrandaom effects )
Date: 03/30023 Time: 09:39

Sample: 20122021
Periodsinduded 10

Cross-sectionsincluded: 4

Total panel (balanced) observations: 40
Swamy and Arora estimator of component variances
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Dependent Variable: ROA
Method: Panel Least Squares
Date: 032823 Time:13:58
Sample: 20122021
Periodsincluded 10
Cross-sectionsinduded 4

2 pé) é.‘zlll

PR

DependentVariable:ROA
Method: Panel Least Squares
Date: 0302923 Time: 1956
Sample: 20122024
Periodsincluded: 10
Cross-sections included: 4

il Y e
il jillipa

Variable Coefficient  Sid Eror  tStafistic  Prob. Total panel(balanced) observations: 40 Total panel (balanced) abservations; 40
% I M Vwte  Cofficet SdEmor  tSwisic  Pob  Vaibe  Cosficen  S6Em e Pob
Effects Specifcation ¢ 2106 02MEM  9Uam 000 C 173 010N 991 00000
8D. Rho RC 040808 0A04BRE 1345440 D8RR RC 0076413 00B2004 0930803 03583
Cross-sectionrandom 0.386072 0.2928
|diosyncratic random 0615854 07074 Roat)ISE 0351884 R—squared 0045472 Effects Speciicafion
Weighted Statisfics IMean dependentvar 1928327 Adjusted R-squared 0.02032 — _
&D. dependentvar 0893412 SE ofregression 0.334274 Cross-section fived (dummyvariables)
;DOMQSE . ggg;gg; E;q”tﬂfdea ; gggiégg Akaikeinfo criterion 2640607 Sum squared resid B34
ean dependent var . USTEd R-SOUare R - 0o -
S.D.depindemr 0520527 s.EJ. Dfregreiion 056408 Sehwarz criterion 2725051 Log likelihood 081214 Root MSE 0576078 R—gquared 0573563
Sum squared resid 1897725 Fstaistic 0.085704  Hannan-Quinncriter. 2671139 F-statistic 1810234 Meandependentvar 1928327 Adusted R-squared 524828
Durbin-Watsonstat 0621379 Prob(F-statistic) 0771304 Durbin-Watsonstat 0457127 ProbiF-statistic) 0136454 5D, dependentar 0893412 SE. of ragression 015854
Une . Akaikeinfo crterion 1984853 Sumsquaredrasid 1327464
nweighted Statistics o o
Schwarz crerion 2195063 Log likelinood -3469707
Rsquired 0017203 Mean dependertvar 1828327 Hannan-Quinncrter. — 206™184  F-stafisic 1176087
Sum squared resid 3168662 Durbin-Watson stat 0.332926 Dubin-Watonstt - 0792769 Prob{F-tatsc) 0.000004
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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. Proh.

Cross-section random

1.762309 1 0.0033

393

Redundant Fived Effects Tests
Equation: Untitled
Test cross-section fixed effects

25 ‘65) @:dll

Effects Test Statistic  d.f. Prob.
Cross-section F 14447799 (3.33) 0.0000
Cross-section Chi-square  32.230145 3 0.0000




