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Model 
 

Sum of Squares df Mean Square F Sig. 

Regression 1.511 1 1.511 3.551 .062 
 Residual 45.526 107 .425   

Total 47.037 108    

a  Predictors: (Constant), LB 
b  Dependent Variable: LM 
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 (One-Sample Test) 
 β= 1 

 T Df sig (2-tailed) Mean 
Difference 

95% Confidence Interval  
of the Difference 

     Lower Upper 

β -2.128 5 .087 -.5417 -1.1961 .1128 
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ZWY/T9`�� �� �*�� �� �� )'��   <B8���A ���� �� t �=� �� ��( �>�t  �����! ���" )2+�*  

1
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      ���>� �F�+ 2���� ����� ?���'�� .                ������ ��� 0
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 �������!": ���� ��#� $�����%& '() �(��� �* '+��� $��� � ��	� ,-�* $��� .�� 

      '��( ���&� ��/� )�#E�" 0
� J�>f� ����        �( �>��=� ����� ��+� +� �� �� .�     �� ����/��� �� p�

 ����! T-test �#E�" �� �
 J�>f� �� '>:� ) 
0

H +
1

H �
��7 4��A�. 

 
0

H : ��*+ ������� �8, �8��� �! �^
��� ��/� + 4��� ��
! ��/� 0#�� ����. 

 
1

H : ���� ��*+ ������� �8, �8��� �! �^
��� ��/� + 4��� ��
! ��/� 0#�                       . 

�#E�" ����! �� LV�F z
�/�  2+�* �� @�" ��� �
� '�� ��( ���+!. 



 ����� ���	
� � ����� �����  �� 

Unstandardized 
Coefficients 

 Standardized 
Coefficients 

 
 
Model 

 
B Std. Error Beta 

T 

 
Sig. 

 

1 
(Constant) 

-.441 .168  -2.621 .011 

 
LNB1 

1.083E-02 .075 .017 .145 .885 

a  Dependent Variable: LNB2 
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١. M.E. Blum. Beta And Thire Regression Tendencies. Journal of Finance. June 
1975. 
M.E. Blum. On the Assessment of Risk. Journal of Finance. March 1971. 
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T .     '��( �$�� ��/,�� 0#� D�>��� ��*+  �           J����E�� ��B&* �� )����! 9#��&/:#� 9:
� + �

       �� 9#��&/:#� 9:
� ���F �� �� '�� ��U
�      ��( ����� + <#�=� ����� .    ��/,��� 0#�1&�

                          )�$��� 4���� 0/�"� 5��� ��� ��
! ��� 2��� 0
� �� ~��3 )'�� �$�� 4��� ����+! ��*+ �� �$��β 

'��( �� �
�S"� ��  ��+C3 �� ��#� �� '�� ���E�� ����
����. 

] .         '��( 9#��&/:#� 9:
� D�>��� )<#�=� ���� �U
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63 9:
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