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MTBit+ e
Ho s | P-Value tosleT el 5 e
3y 0.002 3.164 0/141 Constant
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3y 0.030 -2.219 -6.6 ROEi* MSCit
b 0.263 1.129 0.000 MSCit
Lt 0.284 1.080 0.004 ROEi* MTBit
3 0.000 3.656 0.024 MTBit
Adjusted R Square:0.985 | R:0.993 R Square: 0.985 D-W=23
P-Value: 0.000 F: 1033.050

ROEit+25 ROEf wsls jxcaidiyl 4 5 05057 s .2 o5l s

(1) oylez Ja
ROE it+j = a0+ a1 ROEjt+ a; ROEj* MSCit+ as MSCit+ as ROEi* MTBit+ as
MTBit+ &
Ho s | P-Value Loyl el 5 e
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3 0.982 -0.022 -2.7 MSCit
Lot 0.000 3.861 0.001 ROEi* MTB
b 0.026 -2.275 -0.001 MTBit
Adjusted R Square:1 R:1 R Square: 1 D-W=2.099

P-Value: 0.000

F: 183974.569
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