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Method: Least Squares
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Included observations: 22

Variable Coefficient Std. Error  t-Statistic ~ Prob. o e oo 1S el ¥ Ol oda o g L e Ryl Slpsse o
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Dependent Variable: LOGY3
Method: Least Squares
Date: 10/12/20 Time: 23:38
Sample: 200751 201752

Included observations: 22

Variable Coefficient Std. Error  t-Statistic ~ Prob.
LOGX1 -0.123734  0.175243 -0.706071  0.4892
LOGX2 -0.078508 0.541016 -0.145113  0.8862
LOGX3 0.023285  0.118654 0.196238 0.8466
C 3.368357  8.723538 0.386123 0.7039

R-squared0.032958 Mean dependent var1.283483

Adjusted R-squared-0.128216 S.D. dependent var0.733387

S.E. of regression0.778985 Akaike info criterion2.501317

Sum squared resid10.92273 Schwarz criterion2.699688

Log likelihood-23.51448 Hannan-Quinn criter.2.548047

F-statistic0.204485 Durbin-Watson stat1.438767

Prob(F-statistic)0.891939
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Dependent Variable: LOGY2
Method: Least Squares
Date: 10/12/20 Time: 23:38
Sample: 200751 201752

Included observations: 22

Variable Coefficient Std. Error  t-Statistic ~ Prob.
LOGX1 0.041258  0.031115 1.325959 0.2014
LOGX2 0.201606  0.096061 2.098738 0.0502
LOGX3 -0.001686 0.021068 -0.080032  0.9371
C 0.395442  1.548916 0.255302 0.8014

R-squared 0.255770 Mean dependent var3.949687

Adjusted R-squared 0.131732 S.D. dependent var0.148435

S.E. of regression 0.138313 Akaike info criterion-0.955623

Sum squared resid 0-344351 Schwarz criterion-0.757251

Log likelihood 14.51185 Hannan-Quinn criter.-0.908892

F-statistic 2-062023 Durbin-Watson stat0.945492

Prob(F-statistic) 0.141170
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Dependent Variable: LOGY4
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Sample: 2007S1 2017S2

Method: Least Squares
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Included observations: 22
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8.2.2 Thesis & Dissertation

1. Dang ,Uyen , 2001 , The CAMEL Rating System in Banking
Supervision , Arcada University of Appied Sciences International
Business.

8.2.3 Journals & Research
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Bangladesh, Universal Journal of Accounting and Finance, Vol2,

No5
8.2.4 Books

1. Amadea, Kimberl, 2018, Monetary Policy Explained Including Its
Objectives, Types, Tools, Retrieved.
2. Mishkin, Frederic, 2005, Financial Msrkets and Institutions,

Addison Wesley Longman Inc, USA.
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(1) 3l

Date: 10/13/20 Time: 00:06
Sample (adjusted): 200852 2017S2
Included observations: 19 after adjustments
Trend assumption: Linear deterministic trend
Series: DLOGY1 DLOGX1 DLOGX2 DLOGX3

Lags interval (in first differences): 1 to 1

Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None * 0.857948 66.01659 47.85613 0.0004
At most 1 0.538100 28.93689 29.79707 0.0626
At most 2 0.403021 14.26115 15.49471 0.0760
At most 3 ¥ 0.209203 4.459577 3.841466 0.0347

Trace test indicates 1 cointegratingeqn(s) at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level

““MacKinnon-Haug-Michelis (1999) p-values

(2) !

Date: 10/13/20 Time: 00:08
Sample (adjusted): 200852 2017S2
Included observations: 19 after adjustments
Trend assumption: Linear deterministic trend
Series: DLOGX1 DLOGX2 DLOGX3

Lags interval (in first differences): 1 to 1

Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None * 0.820917 43.21165 29.79707 0.0008
At most 1 0.270763 10.53341 15.49471 0.2419
At most 2 * 0.212296 4.534031 3.841466 0.0332

Trace test indicates 1 cointegratingeqn(s) at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level

“MacKinnon-Haug-Michelis (1999) p-values
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(3) 3l

Date: 10/13/20 Time: 00:10
Sample (adjusted): 200852 2017S2
Included observations: 19 after adjustments
Trend assumption: Linear deterministic trend
Series: DLOGY3 DLOGX1 DLOGX2 DLOGX3

Lags interval (in first differences): 1 to 1

Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None * 0.893826 71.47532 47.85613 0.0001
At most 1 0.550823 28.86441 29.79707 0.0638
At most 2 0.385897 13.65800 15.49471 0.0928
At most 3 ¥ 0.206459 4.393741 3.841466 0.0361

Trace test indicates 1 cointegratingeqn(s) at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level

““MacKinnon-Haug-Michelis (1999) p-values

(4)

Date: 10/13/20 Time: 00:11
Sample (adjusted): 200852 201752
Included observations: 19 after adjustments
Trend assumption: Linear deterministic trend
Series: DLOGY4 DLOGX1 DLOGX2 DLOGX3

Lags interval (in first differences): 1 to 1

Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None * 0.918277 78.30859 47.85613 0.0000
At most 1 * 0.615345 30.72469 29.79707 0.0390
At most 2 0.332186 12.57191 15.49471 0.1315
At most 3 * 0.227354 4.900749 3.841466 0.0268

Trace test indicates 2 cointegratingeqn(s) at the 0.05 level
* denotes rejection of the hypothcsis at the 0.05 level
“MacKinnon-Haug-Michelis (1999) p-values
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