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dauil) dauil)
. . . .. SIC . . . .. SIC | ., ..
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Granger J 4wl 48l (2) a3, Jgandl

Null Hypothesis Obs F-Statistic Prob.
X1 does not Granger Cause Y 20 0.75056 0.4890
Y does not Granger Cause X1 0.93043 0.4160
X2 does not Granger Cause Y 20 7.21759 0.0064
Y does not Granger Cause X2 0.55357 0.5862
X2 does not Granger Cause X1 20 5.63335 0.0150
X1 does not Granger Cause X2 1.94867 0.1769
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Breusch-Godfrey Serial Correlation LM Test (3) a8, Jsaal)

|| Breusch-Godfrey Serial Correlation LM Test:
[ F-statistic 0.197794 Prob. F(1,16) 0.6625
[ Obs*R-squared 0.256434 Prob. Chi-Square(1) 0.6126
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Heteroskedasticity Test: ARCH (4) &) Jsaall

Heteroskedasticity Test: ARCH
F-statistic 3.327049 Prob. F(2,16) 0.0619

Obs*R-squared 5.580794 Prob. Chi-Square(2 0.0614
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F-Bounds Test Null Hypothesis: No levels relationship
Test Statistic Value Signif. 1(0) I(1)
F-statistic 18.80670 10% 2.63 3.35
K 2 5% 3.1 3.87
2.5% 3.55 4.38
1% 4.13 5

Eviews 10 lasy) galipll cilajsa slaie¥l cpfialll 3] ¢ha 1 jheaall
t 0oy Bl ABMally Uadl) sl - 6
Jsaall LS (a1 8ol A8l usiy asis cagaall HLosY s oliidie JalS5 3sag (s SH e
lgied Gl COINtEQ (—1) Wadll sl dales dad 4Dl o piiill J3a imgy ¢(6) 4,
((%1) AN (sise die Liginag Adls 8y ¢(0.0000) Juia) iy «(-0.882648) (gl
Bagall (Ladl) sanlsl) 555dl) DA Lgapaas S jaeadll a3l) il e ((%88) of J5 (A5
2 ) gnal) 8 dlsal) anail a5 s Lt A Bxien ol cdashall U Al )

JaY) Bl ABNlally Usil) manual 7 394l (6) al) J gaad
[ECM Regression
[Case 2: Restricted Constant and No Trend
\Variable Coefficient |Std. Error t-Statistic  [Prob
[CointEq(-1)* -0.882648 0.093823 -9.407557  |0.0000
[R-squared 0.812202  [Mean dependent var|-3137.000
Adjusted R-squared [0.812202  |S.D. dependent var {23430.15
S.E. of regression  [10153.60 [ kaike info 21.33549

criterion

Sum squared resid  [2.06E+09 |Schwarz criterion [21.38523
Log likelihood ~ |-223.0227 CHr?tr;r:an-Qumn b1.34629
[[Durbin-Watson stat |1.683702
[EC = Y - (0.8827*X1 + 0.1450*X2 -15025.6928 )
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Levels Equation
Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error | t-Statistic | Prob.
X1 0.882656 0.079160 | 11.15032 | 0.0000
X2 0.144957 0.042215 3.433825 0.0032
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|| Value df Probability
[ F-statistic 0.668295 16 0.5135
| obs*R-squared 0.446618 (1, 16) 0.5135
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Measuring And Analyzing The Relationship Between The Size Of Assets
And Equity, And The Market Share Of Deposits Of The Sahara Bank, A
Standard Study Using The Self-Regression Model Of The Distributed Time
Slowdown ARDL For The Period (2001-2022)

Faraj Ahmad Mazika' , Omar Muhammad Bishina?

12 Department of Finance and Banking, Faculty of Economics and Commerce, Alsmarya
Islamic University

Abstract

The study aimed to measure and analyze the relationship between the size of
assets and equity, and the market share of deposits of. Sahara Bank using the
ARDL distributed time slowdown self-regression model for the period (2001-
2022), and the results showed a joint integration between the variables, which
means that they are associated with a long-term equilibrium relationship, and the
results of the ARDL estimate showed that the market share of deposits is
associated with a positive relationship with the average asset size and the equity
rate in the short and long term. The results also showed that the error correction
parameter is equal to (0.88), which is significant at a significant level (1%), and
with a negative sign, and this increases the accuracy and validity of the
equilibrium relationship in the short term, and it indicates that (88%), of short-
time deviations are corrected during one period (year), which takes about a year
to return to its equilibrium value in the long term.

Keywords: Average Size of Assets, Average Equity, Market Share, Deposits,
Sahara Bank .
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