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o0 ABSTRACT O

The study aimed to evaluate the asset quality of conventional Banks Listed in Damascus
Stock Market, and to study the impact of its asset quality on the market value of the shares
of these banks. The data collection of financial reports for conventional Banks Listed in
Damascus Stock Market during the period from 2016 to 2021. Panel data approach was
employed in order to analyze data. The results showed that conventional Banks Listed in
Damascus Stock Market have a good level of assets. And the asset quality (which it
measured by Loan Loss Provision) has a statistically significant negative effect on the
market value of the stock. The researcher believes that the reason behind the negative
effect is that a higher provision ratio means lower quality assets. To be concluded, that the
quality of assets of conventional Banks Listed in Damascus Stock Market has a statistically
significant on the market value of the stock.
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CORP
Mean 565.0065
Median 465.7200
Maximum 1475.000
Minimum 100.0000
Std. Dev. 315.3119
Skewness 0.847644

g paall Agiajl) Al (35 Al paine Cojluaall agud)

E-views 10 gpalip o sldieYl Lald) dae) o : jaall

journal.tishreen.edu.sy

Print ISSN: 2079-3073 , Online ISSN:2663-4295

304



soadl el 4l Aol 3 iy A mal) ) 8253

1475.00 agasdl o A eb cinly d5 ¢ (e d 565.01 Ausbpall 558 DA gl 8 gudl Gl as e iy
Wi ¢ paliionall o JUly 33 Al (3 Copnaall oF (I o 1385 2021 sle (8 san iy padd A
Adsndl Aad s Y1 JSE) jelays 2016 ale b galally dyyee dly (ads a4y 100.00 ded ol caly

rl sl (385 gl

Mean of STOCK_PRICE by YEAR
1,000

900 |

800 |

700

600

500

400

300

200

100

2016 ‘ 2017 ‘ 2018 ‘ 2019 ‘ 2020 ‘ 2021
Slgiad) (339 agald) Jlad Jaugia (5) Jei
E-views gualiy o slaeYl Lald) ) ¢ i jsaal)

sl Aadl) Y1 JSA gy chasgyaall Bl DA ey 8 gl A8 sud) dadl) of oMef JSA G
:u.bb.a.d\ é&}?@uﬂ

Mean of STOCK_PRICE by BANK

900

800

700

600

500

T T T T T T T T

© K P & &L & P L

RO &Vo & & & & &
& & &

cijlaall (305 agud) Jland i (6) Joil)
E-views gualiy o slaieYl Lald) i) ¢ i juaal)

Ala of e di 1ag Cipliadl) (e (aids) dia ccijlaall o Calidl 8 sl e ol el Jal oy
Gl s agally Apsn iy san iy S (@AY Ciliadl Ajlie gl Adgud) dadll gy 4 Cana
el ) il gy iy 03y eual) dlill QIS L el oY)
A Afliaa ] L) alasin 5 Ayl Ay b s (e (Bl

sdadaial) Aia3l) Jadlad) chyliia) —1

Lul ol ol pastie (pe e JS) A 3N ALl ) ) sl S5 rpdgadl) il ptial Baael) Hda LSl -

Gubt 5uob e g e paie IS )l (sae (e XU Unit Root 3aa sl s <l sl e slaie Y4
iz dsail) il yaaia 4y )l LA 38 SY) Jsasdl (pn ¢ADF - Fisher Chi-square DL

journal.tishreen.edu.sy Print ISSN: 2079-3073 , Online ISSN:2663-4295
305



Tishreen University Journal Eco. & Leg. Sciences Series ©2023 (5) 2all (45) alaall 43538l Lbai@y) aslall . 88 daals s

Al 7 agad @yt A aia) Ll (4) Jgsad

Level Prob.* Statistic ol g 5 z3salll il e
0.0008 49.1934 &l STOCK-PRICE agaill 438 ol dal
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CRIDIT_2 STOCK-PRICE
Jarque-Bera 3.9712 4.8938
Probability 0.1372 0.0517
Observations 66 66
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Variable Coefficient Std. Error t-Statistic Prob.
CRIDIT_2 -14.03833 2.621957 -5.354142 0.0000
C 880.7854 67.34309 13.07908 0.0000
R-squared 0.309354 F-statistic 28.66684
Adjusted R-squared 0.298562 Prob(F-statistic) 0.000001
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Variable Coefficient Std. Error t—Statistic Prob.

CRIDIT_2 -14.91884 3.585792 -4.160543 0.0001

C 900.5916 87.03561 10.34739 0.0000

Adjusted R-squared 0.290137 F-statistic 3.415174
R-squared 0.410267 Prob(F-statistic) 0.001209
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Variable Coefficient Std. Error t-Statistic Prob.
CRIDIT_2 -14.04406 2.644927 -5.309811 0.0000
C 880.9143 67.98487 12.95750 0.0000
R-squared 0.308724 F-statistic 28.58239
Adjusted R-squared 0.297923 Prob(F-statistic) 0.000001
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Effects Test Statistic d.f. Prob.
Cross-section F 7.924034 (10,54) 0.0000
Cross—section Chi—square 40.425252 10 0.0000
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Chi-Sq. Chi-Sq.
Test Summary Statistic Af Prob.
Cross-section random 0.130536 1 0.7179
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AC PAC Q-Stat Prob

1 0.142 0.142 1.4008 0.237
2 -0.143 -0.167 2.8361 0.242
3 0.121 0.177 3.8802 0.275
4 0.048 -0.031 4.0468 0.400
5 -0.233 -0.203 8.0374 0.154
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