Islamic Banks
	Dependent Variable: LOG(DEA)
	
	

	Method: Panel EGLS (Cross-section weights)
	

	Date: 06/18/15   Time: 16:02
	
	

	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
	-0.547895
	0.207446
	-2.641141
	0.0123

	LOG(ROA)
	-0.031616
	0.005286
	-5.980466
	0.0000

	LOG(NPF)
	-0.003696
	0.001925
	-1.920170
	0.0630

	LOG(FDR)
	0.125862
	0.041679
	3.019806
	0.0047

	LOG(CAR)
	-0.051118
	0.013977
	-3.657145
	0.0008

	
	
	
	
	

	
	
	
	
	

	
	Effects Specification
	
	

	
	
	
	
	

	
	
	
	
	

	Cross-section fixed (dummy variables)
	

	
	
	
	
	

	
	
	
	
	

	
	Weighted Statistics
	
	

	
	
	
	
	

	
	
	
	
	

	R-squared
	0.818195
	    Mean dependent var
	-0.168249

	Adjusted R-squared
	0.698722
	    S.D. dependent var
	0.229311

	S.E. of regression
	0.148512
	    Sum squared resid
	0.771950

	F-statistic
	6.848410
	    Durbin-Watson stat
	2.438180

	Prob(F-statistic)
	0.000000
	
	
	

	
	
	
	
	

	
	
	
	
	

	
	Unweighted Statistics
	
	

	
	
	
	
	

	
	
	
	
	

	R-squared
	0.558610
	    Mean dependent var
	-0.135215

	Sum squared resid
	1.118457
	    Durbin-Watson stat
	2.524678

	
	
	
	
	

	
	
	
	
	


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
	3.673082
	4
	0.4521

	
	
	
	
	

	
	
	
	
	

	
	
	
	
	

	Cross-section random effects test comparisons:

	
	
	
	
	

	Variable
	Fixed  
	Random 
	Var(Diff.) 
	Prob. 

	
	
	
	
	

	
	
	
	
	

	LOG(ROA)
	-0.042031
	-0.016476
	0.000923
	0.4004

	LOG(NPF)
	0.024049
	0.002659
	0.004234
	0.7424

	LOG(FDR)
	0.528258
	0.086893
	0.097387
	0.1573

	LOG(CAR)
	-0.159868
	0.102754
	0.024166
	0.0911

	
	
	
	
	

	
	
	
	
	

	
	
	
	
	

	Cross-section random effects test equation:
	

	Dependent Variable: LOG(DEA)
	
	

	Method: Panel Least Squares
	
	

	Date: 06/18/15   Time: 16:03
	
	

	Sample: 2012 2014
	
	

	Periods included: 3
	
	

	Cross-sections included: 20
	
	

	Total panel (unbalanced) observations: 59
	

	
	
	
	
	

	
	
	
	
	

	Variable
	Coefficient
	Std. Error
	t-Statistic
	Prob.  

	
	
	
	
	

	
	
	
	
	

	C
	-2.059387
	1.548893
	-1.329586
	0.1923

	LOG(ROA)
	-0.042031
	0.043332
	-0.969982
	0.3387

	LOG(NPF)
	0.024049
	0.073782
	0.325945
	0.7464

	LOG(FDR)
	0.528258
	0.384703
	1.373159
	0.1784

	LOG(CAR)
	-0.159868
	0.186322
	-0.858022
	0.3967

	
	
	
	
	

	
	
	
	
	

	
	Effects Specification
	
	

	
	
	
	
	

	
	
	
	
	

	Cross-section fixed (dummy variables)
	

	
	
	
	
	

	
	
	
	
	

	R-squared
	0.573781
	    Mean dependent var
	-0.135215

	Adjusted R-squared
	0.293694
	    S.D. dependent var
	0.209018

	S.E. of regression
	0.175663
	    Akaike info criterion
	-0.349128

	Sum squared resid
	1.080013
	    Schwarz criterion
	0.495972

	Log likelihood
	34.29927
	    Hannan-Quinn criter.
	-0.019235

	F-statistic
	2.048584
	    Durbin-Watson stat
	2.532510

	Prob(F-statistic)
	0.027055
	
	
	

	
	
	
	
	

	
	
	
	
	


