






 

 

 

 

                                                           
1 

 



 

 

 

 

 

 

 

 

 







 

 

 

 





tttt FLMROAROE   210

 









































 



2

1

2

1

2
sin

2
cos

1 n

j

j

n

j

jn

j
x

j
x

n
I










njx j ,1, 

0  nI







Dependent Variable: D_ROE 
Method: Least Squares 
Date: 12/07/18   Time: 08:35 
Sample: 1/01/2016 12/31/2017 
Included observations: 731 

Variable Coefficient Std. Error t-Statistic Prob.   

D_FLM 0.039637 0.000628 63.11624 0.0000 
D_ROA 0.043872 0.000782 56.17414 0.0000 

C 73082.61 67902.92 1.076281 0.2822 

R-squared 0.973150     Mean dependent var -409405.7 
Adjusted R-squared 0.973076     S.D. dependent var 11169628 
S.E. of regression 1832765.     Akaike info criterion 31.68465 
Sum squared resid 2.44E+15     Schwarz criterion 31.70353 
Log likelihood -11561.90     F-statistic 13174.72 
Durbin-Watson stat 1.998173     Prob(F-statistic) 0.000000 





 

 

 

 

 



 

 

 

 



 

 

 



 

 

 

 

 

 

 



 

 

 

 

 

 

 





 





 



 


