Conventional banks
	Dependent Variable: LOG(DEA)
	
	

	Method: Panel EGLS (Cross-section weights)
	

	Date: 06/18/15   Time: 16:04
	
	

	Sample: 2012 2014
	
	

	Periods included: 3
	
	

	Cross-sections included: 20
	
	

	Total panel (unbalanced) observations: 59
	

	Linear estimation after one-step weighting matrix

	White cross-section standard errors & covariance (no d.f. correction)

	WARNING: estimated coefficient covariance matrix is of reduced rank

	
	
	
	
	

	
	
	
	
	

	Variable
	Coefficient
	Std. Error
	t-Statistic
	Prob.  

	
	
	
	
	

	
	
	
	
	

	C
	0.593090
	0.319318
	1.857364
	0.0717

	LOG(ROA)
	0.077927
	0.018238
	4.272712
	0.0001

	LOG(NPL)
	-0.011897
	0.003864
	-3.078824
	0.0040

	LOG(LDR)
	-0.226421
	0.066798
	-3.389656
	0.0017

	LOG(CAR)
	0.100321
	0.022425
	4.473596
	0.0001

	
	
	
	
	

	
	
	
	
	

	
	Effects Specification
	
	

	
	
	
	
	

	
	
	
	
	

	Cross-section fixed (dummy variables)
	

	
	
	
	
	

	
	
	
	
	

	
	Weighted Statistics
	
	

	
	
	
	
	

	
	
	
	
	

	R-squared
	0.834754
	    Mean dependent var
	-0.115140

	Adjusted R-squared
	0.726164
	    S.D. dependent var
	0.177338

	S.E. of regression
	0.097700
	    Sum squared resid
	0.334083

	F-statistic
	7.687208
	    Durbin-Watson stat
	2.811716

	Prob(F-statistic)
	0.000000
	
	
	

	
	
	
	
	

	
	
	
	
	

	
	Unweighted Statistics
	
	

	
	
	
	
	

	
	
	
	
	

	R-squared
	0.452268
	    Mean dependent var
	-0.064564

	Sum squared resid
	0.550547
	    Durbin-Watson stat
	2.724866

	
	
	
	
	

	
	
	
	
	


Uji hausman
	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
	3.639379
	4
	0.4570

	
	
	
	
	

	
	
	
	
	

	** WARNING: estimated cross-section random effects variance is zero.

	
	
	
	
	

	Cross-section random effects test comparisons:

	
	
	
	
	

	Variable
	Fixed  
	Random 
	Var(Diff.) 
	Prob. 

	
	
	
	
	

	
	
	
	
	

	LOG(ROA)
	0.163666
	0.129522
	0.002133
	0.4597

	LOG(NPL)
	-0.019086
	0.039910
	0.002085
	0.1964

	LOG(LDR)
	-0.243643
	-0.193849
	0.060520
	0.8396

	LOG(CAR)
	-0.114108
	0.051813
	0.042032
	0.4183

	
	
	
	
	

	
	
	
	
	

	
	
	
	
	

	Cross-section random effects test equation:
	

	Dependent Variable: LOG(DEA)
	
	

	Method: Panel Least Squares
	
	

	Date: 06/18/15   Time: 16:09
	
	

	Sample: 2012 2014
	
	

	Periods included: 3
	
	

	Cross-sections included: 20
	
	

	Total panel (unbalanced) observations: 59
	

	
	
	
	
	

	
	
	
	
	

	Variable
	Coefficient
	Std. Error
	t-Statistic
	Prob.  

	
	
	
	
	

	
	
	
	
	

	C
	1.192967
	1.266211
	0.942155
	0.3526

	LOG(ROA)
	0.163666
	0.056910
	2.875870
	0.0068

	LOG(NPL)
	-0.019086
	0.049662
	-0.384315
	0.7031

	LOG(LDR)
	-0.243643
	0.272360
	-0.894561
	0.3771

	LOG(CAR)
	-0.114108
	0.232420
	-0.490957
	0.6265

	
	
	
	
	

	
	
	
	
	

	
	Effects Specification
	
	

	
	
	
	
	

	
	
	
	
	

	Cross-section fixed (dummy variables)
	

	
	
	
	
	

	
	
	
	
	

	R-squared
	0.494633
	    Mean dependent var
	-0.064564

	Adjusted R-squared
	0.162535
	    S.D. dependent var
	0.131643

	S.E. of regression
	0.120471
	    Akaike info criterion
	-1.103445

	Sum squared resid
	0.507965
	    Schwarz criterion
	-0.258345

	Log likelihood
	56.55161
	    Hannan-Quinn criter.
	-0.773552

	F-statistic
	1.489417
	    Durbin-Watson stat
	2.631321

	Prob(F-statistic)
	0.140599
	
	
	

	
	
	
	
	

	
	
	
	
	


