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Phinvi 1
Bién Quan Trung binh Trung vi Gia tri bé nhat Gia tri lon
sat nhit
InMC 828 24.808 .661 22.255 25.655
DA 828 -.016 .092 -.235 225
STATE 828 373 484 0 1
AUD 828 .071 257 0 1
LEV 828 43.561 23.787 2.952 90.417
SIZE 828 25919 .949 23.943 31.032
GROWTH 827 .069 .601 -.867 4.391
CF 828 .037 .108 -.409 469
TANG 828 147 161 0 .83
Phén vij 2
Bién Quan Trung binh Trung vi Gia tri bé nhat Gia tri 16n
sat nhit
InMC 828 26.185 312 25.656 26.728
DA 828 -.007 .089 -.235 224
STATE 828 402 491 0 1
AUD 828 153 361 0 1
LEV 828 48.982 22.98 2.952 90.417
SIZE 828 27.19 .863 24.94 29.908
GROWTH 828 .088 525 -.867 4.391
CF 828 .052 A11 -.357 469
TANG 828 216 225 0 .859
Phén vij 3
Bién Quan Trung binh Trung vi Gia tri bé nhat Gia tri 16n
sat nhét
InMC 828 27.332 364 26.731 27.987
DA 828 -.007 .085 -.235 224
STATE 828 373 484 0 1
AUD 828 .304 46 0 1
LEV 828 43.775 21.376 2.952 90.417
SIZE 828 27.897 .896 25.616 30.065
GROWTH 828 .106 .556 -.867 4.391
CF 828 .076 118 -.262 469
TANG 828 215 222 0 .859




Phan vi 4

Bién Quan Trung binh Trung vi Gia tri bé nhat Gia tri lon
sat nhit
InMC 827 29.282 1.168 27.99 33.59
DA 827 -.003 075 -.226 211
STATE 827 401 49 0 1
AUD 827 .596 491 0 1
LEV 827 46.392 18.519 2.952 90.417
SIZE 827 29.492 1.107 26.939 31.73
GROWTH 827 154 561 -.867 4.391
CF 827 077 113 -218 469
TANG 827 229 205 0 .859
Phu luc 2. Két qua phan chia t phan vi theo quy mé gia tri von hoa
Tir phan vi gia tri von S6 lwong Ty trong Téng
héa MC
1 828 25,01 25,01
2 828 25,01 50,02
3 828 25,01 75,02
4 827 24,98 100.000
Téng cong 3311 100.00
Phu luc 3. Két qua kiém dinh da cong tuyén timg nhom phan vi
Bién Phén vi 1 Phan vij 2 Phan vi 3 Phan vi 4
VIF 1/VIF VIF 1/VIF VIF 1/VIF VIF 1/VIF
CF 2.656 0,376 2,801 0,357 2,703 0,37 2,422 0,413
DA 2.381 0,42 2,323 0,431 1,962 0,51 1,729 0,578
SIZE 1,403 0,713 1,842 0,543 2,12 0,472 1,365 0,733
LEV 1,382 0,724 1,73 0,578 1,771 0,565 1,519 0,658
TANG 1,196 0,836 1,374 0,728 1,275 0,785 1,246 0,803
STATE 1,114 0,898 1,077 0,928 1,133 0,883 1,209 0,827
AUD 1,043 0,959 1,022 0,978 1,047 0,955 1,141 0,877
GROWTH 1,014 0,986 1,011 0,989 1,065 0,939 1,066 ,0938
Trung binh 1,524 1,647 1,634 1,462
VIF




