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Abstract. In recent years, the contradiction between economic development and environmental
protection has become increasingly prominent, and more and more commercial banks have paid
attention to green credit business. This paper taking the data of 10 listed commercial banks in china
from 2010 to 2018 to establish the individual fixed effects model, study on the impact of
commercial bank's green credit business on its profitability. the results indicate that commercial
banks carry out green credit and the profitability of commercial banks is positively correlated, and
finally some suggestions are put forward for commercial banks to carry out green credit business.
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4.2 FERMETHEER
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(b) (B) (b-B) sgrt(diag(V_b-V _B))
fixed re Difference S.E.
GLR 0.0043 0.0015 0.0028 0.0019
CCAR 0.0285 0.0478 -0.0193 0.0042
TA -0.1048 0.0253 -0.1300 0.0297
NPLR -0.1624 -0.2407 0.0783 0.0177
LDR -0.0018 -0.0026 0.0008 0.0007
Chi2(5) 18.75 Prob>chi2 0.0021

M2 RS I 45 AT R, B S EAIGAIChi2 (5) {8 418.75, P{E ~40.0021, P{E /)
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AROA Coefficient Std. Err. T-Statistic Prob.
GLR 0.0043 0.0015 291 0.009
CCAR 0.0285 0.0100 2.83 0.005
TA -0.1048 0.0357 -2.93 0.004
NPLR -0.1624 0.0384 -4.23 0.000
LDR -0.0018 0.0015 -1.19 0.235
Cons 2.2261 0.3866 5.76 0.000
Observations 126 R-square 0.0424
F-Statistic 26.31 Prob. 0.0000
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