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The impact of announcing dividend distributions on price behavior
- A case study of Qatar Islamic Bank-

() ) 3088 dnalsc ECOFIMAJWeY! 3,151 5 alllly sLas¥l 12 ¢ 358 M
d.kelouz@univ-skikda.dz
() 308K dasls ECOFIMA Jlee Y1 5151y 1)Uy sLasVl 52 33larg ol
I.boudjaada@univ-skikda.dz

2024/04/28 : 2t gt 2024/03/12 :Jsdh gt 2023/11/16 oYl 50

L gl

Byt gl By 3 Y 3 2y el e L)Y Sl 0Nl fb 2l
SRV VNI O B PV I RES VLIS (RN NI PIENISIN U PRSI P SO T
Sy g1 bl p B e ol Sl Dbl Jo oazely Sadl Al doegis
e e # .Cpﬂ\ Slajs OMel day b Uy 40 e e adl 500 uad e W
i U Wi afliam] V5 lgied 0N 378 I 1eudU (ol W) Jine Jo OMeY)
e Sy Sl El ezl e 2 31)eS am gl Gaun 5,5 )
Bl g (oolal b Wle gl lanl (Ul ais Rl (ol 35 i ile SIS
G140 ;G1: jel wlinws

Abstract:

The study measures how announcing dividends affects Qatar Islamic
Bank's stock prices in the Doha Securities Market, indicating future trends.
It used an event study method on the bank's data, focusing on the 40 days
before and after the announcement. Results show a significant impact on

stock yield during the announcement, indicating the market's ability to
assimilate such events effectively.
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Dependent Variable: ERIT
Method: Least Squares
Date: 11/07/23 Time: 15:35
Sample: 1 81

Included observations: 81

Variable Coefficient Std. Error t-Statistic Prob.

RMT 1.223637 0.112899 10.83832 0.0000

C -0.000214 0.001645  -0.129912 0.8970

R-squared 0.597902 Meandependent var -0.001702

Adjusted R-squared 0.592812 S.D. dependent var 0.023115

S.E. of regression 0.014750 Akaike info criterion -5.570725

Sumsquaredresid 0.017188 Schwarz criterion -5.511603

Log likelihood 227.6144 Hannan-Quinn criter. -5.547005

F-statistic 117.4693 Durbin-Watson stat 2.253231
Prob(F-statistic) 0.000000
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