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Dependent Variable: ROA |

Method: Panel EGLS (Cross-section weights)
Sample: 1387 1392
Periods included: 6
Cross-sections included: 17
Total panel (balanced) observations: 102
‘White cross-section standard errors & covariance (no d.f. correction)

Variable Coefficien|Std. Error t-Statistic |Prob.

C -4.142 0.713 -5.806 1.31E-07

FRATE 0.289 0.010 29.956 1.54E-44
L. TA 1.537 0.393 3.915 0.0001922
NTA 0.043 0.106 0.404 10.6876163
ILASSET -1.218 0.063 -19.180 | 2.94E-31

INF -0.018 0.001 -16.582 | 2.74E-27

GROWTH -0.034 0.001 -24.061 | 7.76E-38

BUSI 0.295 0.020 14.451 9.24E-24

Effects Specification
Cross-section fixed (dummy variables)

Weighted Statistics

R-squared 0.884 Mean dependent var 4.221

Adjusted R-squared 0.849 |S.D. dependent var 3.394
Unweighted Statistics |

R-squared 0.785421 Mean dependent var 2.6470726

Sum squared resid 141.8832 Durbin-Watson stat 1.0992826
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