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4 6154 459 1750 29400 1490 0.000
2 K108 2450 2210 0.000 1920 0.000
2 2554
b 200 &0 0039 e 120 i 3 -25.490 2290 1060 0.000 1430 0.000
7 @ em| -nsw 2120 9000 12% 00004 o4 6579 BRI 0570 0.000 1330 0.000
Q3 2439 2640 1.840 0.000 1220 0.000
4 2033 -2.570 4510 0.000 1470 0.000
Q1 2069 5.920 49% 24.500 1370 0.000
Q2 19.71% 7.060 4X30 25000 1640 0.000
2548
Q3 16471 6.340 45%0 21500 1370 0.000
Q4 19718 6.130 4950 17.500 1100 0.000
+ + |
Q1 0.000 4530 2610 22500 1510 0000 |
Q2 12281 ~.220 -2.900 0.000 1.5%0 0.000
2549 |
Q3 30000 <3119 0.500 0.000 110 0.000
Q4 405714 | 23510 2470 0.000 5610 0,000
+ + {
Q1 1130 4010 -1.720 0.000 6030 0.000
2550 i
Q2 13714 -3.540 2300 | 1510000 5.200 0.000

228




s X

A o Jd o w
ATNNIANUIN N-9 VTN ﬂ@uauﬂmm 1N (WK1YY) (F&D)

P 7 22 =
ANTRMARLIN N-17 U5 Jauordnsad §uia Gnnww) (F&D) Fandmmamsiu (i) 2543-2550)
PR s Wlasna
ﬁ 1 DATAMWNNHMIIN lﬂﬂ 2543-2550) Return ROE ROA PE PBYV by
lanna
Retun ROE ROA PE PBY DIY i [ 3 10000 [ 14070 0610 0.000 0270 0.000
Q1 -5.455 54210 18610 1900 0720 0.000 [ 12508 sE820 ) 0009 2200 100
Q2 7692 s4210 | 13%20 1700 0660 0000 .
2543 - : iy fE co ;
) 4608 R 153 R o 660 AFHMANIN N-18 15N Hanousdased $iia e (E&D)
T » dinndammanmaiiu (il 2551-2554)
Q4 -6.250 54210 X070 2.500 0620 0.000 Wlasina
1 Return ROE ROA PE PBY by
Q1 -6.667 $.080 7790 7.100 0340 0.000
81 -32716 -3.860 1.900 0.000 0.19 0.000
2544 @2 B30 2om0 153% 250 9420 0000 (823 28440 <2070 3.060 0.000 0250 0.000
2 2551
Q3 100.000 $.080 20270 17.700 0.%50 0.000 Q3 -27.87 0.79% 2500 72100 0150 0.000
Q4 -9.615 8080 | 20200 16.000 0.760 0.000 4 -50.495 .290 4720 0.000 0.090 0.000
Q1 70213 41050 | 20210 27200 1170 0000 | Q1 16.000 3x20 7060 0.000 0090 0000
o] 220,000 37.690 16770 3700 0930 3130 i 2483 Q2 175.862 K690 10390 3100 0250 0.000
2545 | Q3 100.000 14,590 12720 3.400 0510 0.000
Q3 -15.625 29550 16610 3500 0.790 3700 |
1 Q4 23750 1X.460 11580 3200 0.630 0.000
2
Q4 304 110 12980 44% 05, 331 0 2! 15.290 11.000 3900 0690 0.000
Q 4464 13.20 1 14370 4690 ox0 3420 Q2 3306 14.940 10.360 4.600 oo 3.640
2553
. Q2 2564 14.990 | 11200 6.600 0540 10,000 Q3 5000 13,700 10.690 5500 0.750 3470
Q3 36667 11.010 11020 X400 1150 7320 4 K0 | 130s0 | 1020 5500 0720 3600
Q4 1220 9.790 12730 11000 1160 7230 4 bue| 1289 y20 o L 204,
] Q 1205 12,340 [ 9.6%0 11.%00 1230 7320 | 34 o ~13.445 11520 5450 6.400 0.740 4310
I 1 1 Q3 9126 6420 4.070 10500 0.670 4.740
| @ 10.010 7430 7500 | 1030 8700 |
2547 ¢ - - - [T 0427 3.79%0 4820 15100 0670 4720
| @ 6.600 | 3590 10500 1.060 8450
| |
| Qs 3160 | 2250 15.600 1.030 %700
Y] 1900 | 1710 32300 1.060 1020
I
| @ 1260 019 70700 0900 1210
548 1
Q3 -1.630 1450 0.000 0710 1520
Q4 13,043 0350 | 0350 181,500 0.620 1750 |
Q1 29500 2430 | <1350 125200 0500 2450 |
Q2 -0.709 0| 06% 0.000 0500 0000 |
2549
Q3 -17.857 -6.630 2.4x0 0.000 0410 0.000
T
Q4 0000 -11.740 3,080 0.000 0.410 0.000
Q1 35652 -144%0 2020 0.000 0270 0.000
2550
Q2 108 -125%0 2400 0.000 0300 0.000

229




a o =S A o w
AT NARUIN N-10 VTEN BOWNN 9108 (WHI1¥W) (GFPT)

AVRMARLIN 1-19 W5 Do $iia o) (GFPT)

sandnmamiiiu (923 2543-2550)

Vlanna t
Rewumn ROE ROA PE PBY DIY
Q1 5405 | 1039 6550 1900 0350 0000
Q 23 1039 2470 2200 0240 049
=9 @ sem 10390 4670 0.000 0220 0520
o X955 10.390 6.890 0.000 0240 0450
Q1 30137 5.4% 10240 5.500 0230 0370
Q2 47368 5.49%0 14690 %100 0340 3570
i @ as 5490 | 18590 15,000 0620 1940
4 20623 5.49 22940 1%.000 0.750 1610
Q 79.032 22310 27070 4.700 1260 0900
Q2 | 0.000 31.400 25610 4.700 1260 1710
= Q3 21260 35420 20260 2900 0990 | 14860
o4 9153 28390 13910 3200 0.900 16350
Qi -6.%01 20710 44%0 4.100 1.400 17570
Q2 [ ~21.081 X4% 2.000 9300 1100 17,09
e ) 13014 1.900 sx20| 45500 1299 15050
o2 -17.576 7.600 5.760 15200 1030 18350
Q 2058 7650 3400 15500 0960 | 2350
o Q 1 -31.94 4250 1370 12.500 I 0.650 0.000
Q3 ~17.6%7 0910 6.720 10,500 0540 0.000
o 9917 -14.350 %120 0.000 0450 0.000
Q1 27| -ns0| a6 0000 0430 0000
Q2 [ 28571 -X.550 A%0 0.000 0550 0.000
2548
Q3 9722 -3.900 4760 0.000 0.600 0.000
2] -11.39 5.59%0 8240 0.000 0530 0.000
[} 14286 11190 X940 5.400 0.620 7.500
@ | ses| n 739 4700 05%0 7950
i @ 1450 | 10650 1620 4700 0500 9300
4 0775 5.640 3410 9.100 0500 9230
Q -10.769 3400 1.730 13.000 0520 259
250 Q2 -0.862 0.530 1.500 XX.500 0520 2610

4348

10x33

Gazrdammaniu (913 2543-2550)

ROE
1%

0.150

AVRMANIN 1-20 W5 ST §ida Gos) (GFPT)

Wasna

251
2882
283}

2554

Retun
asn
24460
5671
9574
20176
-3xa3
9.59%
W71
s2.9%0
SS
24.306
10615
312
40,606
1207

2013

ROE
10,19
14970
2200
051
2% 650
250
20.9%0
24150
2600
26530

2990

21,530
2010

22500

ROA PE PBY
459 000 0540
3% 9500 0600

danammaniiiu (¥l 2551-2554)

ROA PE PRV
X740 6200 0.460
12580 5000 0550
16610 1500 0630
172770 2200 0570
17.640 2400 0570
16130 2400 0ss0
15130 2700 0.600
15960 3500 0.x40
15440 400 1090
19.120 7100 1690
17.750 200 210
15580 7600 130
15150 *900 1750
5750 12700 2460
15450 10700 210
14970 10900 220

21170

230




Aa o a d o w
AMITNMNANUIN N-11 YTEN HIaNNeg 2108 (WHI1¥U) (HTC)

AIRMAREIN 021 13N WIRing $158 s (HTC)

aaniammamiiiu ($231 2543-2550)

Wanna
Return ROE ROA PIE PBY DIY

Q1 5582 ®.050 %940 0.000 0.760 6250
Q2 12500 %050 9950 13300 0.660 7.140
B8 Q3 050 10410 6500 0520 9090
5 %050 12920 10200 0.630 9430
Ql 11250 12.790 6900 0.750 7580
Q2 11250 11920 8400 0910 %120

2544
Q3 11250 11260 10,400 1140 6500
Q4 11250 9950 €300 0930 7950
Q1 6580 10.410 9500 9.400 0.9%0 6900
Q2 -1L609 10.510 10200 9.400 0970 3.500
e Q3 16522 10.760 9.140 10.900 1130 6500
o 20 i | x2s0 11100 1.100 66%
Q1 -11523 9.730 X080 9.900 0960 7.560
Q2 0.465 9.780 7670 10.000 0.960 7.520
o Q3 30.7%7 760 7.360 14.100 1260 5.750
Q4 11504 £.430 6210 13200 1120 5.500
Q1 -14.000 7310 6060 11300 0.740 6.400
Q2 14419 7.180 6960 11500 0,630 6520
= Q3 5978 7.990 6620 10,500 060 | 6670
4 4615 7.79%0 5.640 10.600 0.640 6.9%
Q 1075 5.560 5230 10.700 0,650 6910
Q2 212% 5.250 3650 11.900 0.640 7340
B Q3 3804 3.150 1.740 18,600 0610 7.630
Q4 5.650 1070 1660 62300 0.650 220
Q1 0535 1.300 2000 62700 0,640 7150
Q2 7.447 1.670 2500 40,400 0,690 2480
2 Q3 4950 2.500 5940 25.600 0.650 2600
4 0.521 6190 4950 10.400 0.660 %550
Ql 6.21% 5.210 3.390 9300 0.630 9.120
2 Q2 0.000 3340 1570 1100 0.630 6630

Sandamamaiv (921 2543-2550)

Wanna
Rewurn ROE ROA PE PRV oIy
‘ Q3 4420 0.990 0210 57.700 0600 6.940
2550
] Y] 10408 0710 1030 0.000 0540 7.740
MINMARLIN 022 1IN WIATING $117R (1w (HTC)
Fandmumamiin (9141 2551-2554)
Viasna
Reeun ROE ROA PE PBY W oIy
o 1619 0350 2370 oo0| oe0| e
Q2 -16.667 2360 2440 21400 0520 | o000
25851
Q3 15333 2200 2340 26600 0590 | 0000
g ~2197 2340 1540 14300 0340 | 0,000
o ~7.500 2250 R 14.200 03l 0.000
Q2 645 1510 050 0.000 0290 4050
2582
o3 7514 1240 1330 26,600 0310 3760
Q4 376 1570 3620 19300 0320 3630
Ll 13.9% 4ax0 5.3%0 22.000 0300 3a%0
Q@ 54545 6320 6280 7400 0460 4120
259 - -
Q3 39412 7130 7990 9.100 0640 2950
4 2110 £330 5380 7.300 0650 2590
Q1 2593 6000 4680 11100 0700 2510
Q 1406 5,900 3520 12.000 0710 4950
2554
Q3 5941 3590 1950 19.100 0750 4670
Q4 2524 1.500 e 60900 0940 | 3730

231




9
MINNMANUIN N-12 VIHN U1eaA313 9100 (UM13U) (KBS)

ATRNARLIN 123 V3NN 1INaAYE TR (1) (KBS)

danaaumanaiin (9231 2551-2553)*+ srfanmtl 2554

Wanna T
Retum ROE ROA PE PBV DIy
Q1 0.000 0.000 0.000 0.000 0.000 0000
Q2 0.000 0.000 0.000 0.000 0000 0.000
2551
Q3 0.000 0.000 0.000 0.000 0.000 0000
Q4 0.000 0.000 0.000 0.000 0.000 0000
Q1 0.000 0.000 0.000 0.000 0.000 0.000
Q2 0.000 0.000 0.000 0.000 0000 | 0000
2552 . . :
3 0.000 0.000 0.000 0.000 0000 | 0000
Q4 0.000 0.000 0.000 0.000 0000 | 0.000
Q| 0.000 0.000 0.000 0.000 0.000 0.000
Q2 0.000 0.000 0.000 0.000 0.000 0.000
2553 T T
Q3 0.000 0.000 0.000 0.000 0000 | 0.000
4 0.000 0.000 0.000 0.000 0000 0000
Q1 0.000 0.000 0.000 0.000 0000 0000
Q2 0.000 0.000 0.000 0.000 0.000 I 0.000
2554 T
Q3 -26210 30530 26340 6250 1520 | 0.000
Q| 2022 1.360 0970 670 1770 | 5.640

a o 90' J o o
MINMARUIN N-13 VTN UINQVDULNY 9109 (WK11¥U) (KSL)

. ¥ e e
2 4 - =
ATRMARLIN 1-24 Y50 MImavoUY T (1) (KSL) n dandammamsiiu (il 2543-2550) )i annl 256
= ) Manne
g dandammamsitu (44l 2543-2550) yrrrrdhamail 2546 a — — ROA PE o iy
Retum ROE ROA PE PBV DIy | Q3 14.2%6 11900 10300 20700 1950 2120
2550
Q 0.000 0.000 0.000 0,000 0,000 0.000 | Q4 17.308 10,140 11520 23900 2230 1500
Q2 0.000 0.000 0.000 0.000 0.000 0.000
2543 ae .
B 0.000 0.000 0.000 0000 0.000 0.000 ANTRNIAREIN 1-25 U500 WA avouiii e (m1w) (KSL)
P 0.000 0.000 0000 0000 0000 0000 . dandammamsiiu (94l 2551-2554) el 2546
. h ! . . . Masina
Q1 0.000 0.000 0.000 0.000 0.000 0.000 fe = it " ik L4
- - - - - - o 18,033 9.760 9.740 26.700 2630 1530
Q2 0.000 0.000 0.000 0.000 0.000 0.000
2544 o3 2778 9.720 8550 26400 2,560 1570
2551 — t
@ 000, L o S o L) 03 36071 9.750 9420 17200 1640 2460
o 00m S0 0400 2% 0.000 0200 04 36313 10.140 9680 10700 1010 3560
o 0.000 0.000 0.000 0.000 0.000 0.000 Q1 9.649 12.420 10230 11,400 1100 3520
23] 0.000 0.000 0.000 0.000 0.000 0.000 2 02 40,000 11,570 5650 12300 1540 2510
2 2
Be o 0.000 0.000 0.000 0.000 0.000 0.000 Ly 45143 11380 5900 19.500 2240 1730
4 0.000 .000 0.000 0.000 0.000 0.000 Q4 3937 10.250 ¥310 20400 2490 1.670
Ql 3030 7.750 5440 23400 2570 1100
Q1 0.000 0.000 0.000 0.000 0.000 0.000 + -
t . - { Q2 19118 5950 3950 25000 2080 1360
Q2 0.000 0.000 0.000 0.000 0.000 0.000 2583
2546 L2 10909 3540 3140 37.000 2300 1230
@ ki o o s i L Q4 11.475 1930 2430 68,000 2160 1100
Q4 0.000 10.500 0.000 0.000 0.000 0.000 Q1 6618 1.220 1940 124500 2020 0550
)] 0.000 10500 0.000 0.000 0.000 0.000 [ 3150 6430 4250 | 200500 2080 0530
2554 t
Q2 0.000 10.500 0.000 0.000 0.000 0.000 Q3 7634 14920 9,560 40200 2240 0.500
2
el Q3 0.000 10.500 0.000 0.000 0.000 0.000 o 15603 19.360 13,150 13400 1.590 0.590
Q4 0.000 1170 0.000 0.000 0.000 0.000
Q 0.000 1170 0.000 0.000 0.000 0.000
Q2 0.000 11170 11570 0.000 1210 0.000
2548
Q3 20.707 1170 10610 0.000 1.560 0.000
Q4 16935 £.060 9.4%0 0.000 1750 0.000
Q1 27.5% 7.770 7260 0.000 2240 1.730
Q2 13514 9.500 7.860 34300 2540 1520
2549
Q3 8095 9.520 £910 26,400 2330 1.660
Q4 -1.554 10.590 10,660 25300 1.79%0 1.6%0
Q1 3684 9.5%0 £330 22400 1550 2230
2550
Q2 1614 11,400 8310 22500 1710 2420

232




Aa o o a [ d o w
AT WAIANUIN N-14 VTHN ANAUINAANUN 109 (Wr1%U) (LEE)

- oo & o
ATHNNHLIN 1-26 15NN ARAn WARANI §108 (1 1wu) (LEE) i Sandmmamsiiu ($197) 2543-2550)
= lasina
0 danaumantsiiu (¥ 2543-2550) Retm ROE ROA PE PRV DIy
e Return ROE ROA PE PBY DIy . Q3 4651 2390 | 18860 7300 1450 $.330
Q 7921 0.000 27340 2200 0530 1610 L ) ki) ban| 1w 1990, 1:3%0; 29
Q2 29032 0.000 24870 2700 0.6%0 6250 o
2543 ATRAAIN 027 150N Bria wdadast $1ia () (LEE)
Q3 5833 0.000 19910 24 0.640 9.560
Fandumamaiiu (¥4 2551-2554)
Q4 12.3%9 0.000 22620 3300 0.720 ¥550 Wazna
Retun ROE ROA PE PBY DIY
2
o bcecid ki 260 250 i 6590 o 6,061 17340 | 14150 7200 1260 | 10000
2548 @ 107% B0 Rikiscind 1100 910 1930 Q -12.903 15020 | 12440 7100 1100 9.630
2 2551
Q3 5674 25.530 21070 3300 0340 17580 | 03 0741 12710 X340 K400 1090 9.700
Q4 -1.342 25.530 14510 3300 0.X30 19320 Q4 -31.343 9.070 7210 K000 0.750 10570
Q 8299 16,800 15.580 7300 1240 12.9%0 ot 24 7320 o110 10400 | 0670 | 10640
2
o 13761 16.500 16960 £300 1400 20160 2552 Q2 42553 9.240 11L.%50 11.200 0.960 4450
2545 Q3 11940 s | 12950 9700 1070 4,000
Q3 -1210 17.850 15.650 7900 1390 32070
1 o4 26000 1349 | 1400 10200 1350 3070
ol b 17440 atn 1400 Miw ot 4762 14310 | 13130 9.000 1290 1670
Q 3.89% 15.560 12560 £.100 32750 Q@ BTST 12530 11360 £600 1080 11920
T 1 2553
" Q2 9553 13.570 12.680 6400 10430 Q3 3974 11,800 1920 10,500 1130 11 460
Q3 51152 13.900 12350 10.500 6910 o -1Lon 2210 | 12030 9.300 1100 | 1ev
Q4 25049 13390 13.700 13700 2250 2410 ot x4 ) L s 9300, Lang: 11060
2 -3.067 : . 6
o 1as90 12590 13600 Lot 2750 - [ 3,06 15660 | 14290 100 1080 6650
1 03 3165 14220 [ 13510 K100 1040 6560
Q2 13.59 123%0 12,100 1720 24.700
2547 : o4 0000 | 13S0 | 13570 K100 1040 660
Q3 13110 1310 12900 1770 24110 | o
1
Q4 12,100 10240 13500 1.560 4730 |
4 4
Q 10.660 11520 15,500 1560 4430 |
Q2 12,130 14140 13.000 1540 4490
2548
Q3 512 14.060 14770 10.600 1.460 4730
1
o 4054 15.450 14510 9200 1.400 6340
1
Q1 2113 15.120 15170 9.000 1220 6470
! +
Q2 5036 15390 15910 9.100 1280 6550
2549
Q3 6164 16,440 17570 9.100 1360 6450
(Y 15484 18,430 20,660 X700 1570 6150
Q1 3352 20750 20.200 7400 1.400 6360
2550 1
Q2 0578 19.990 20940 7300 1390 8720

233




MTNMANUIN N-15 U5HN d1ga (Uszmet Ine) $100 (W) (LST)

maamaman 128 Wi digs szt i e sT

daraaumamaiin (¥4 2543-2550)
Wlasina
Retum ROE ROA PIE PBY DIY

(1] 6.436 0.000 26810 7300 1440 41860

Q2 ~20.930 0.000 24820 3.000 1140 52940
2543

Q3 ~1.765 0.000 17.230 3100 1130 53.730

Q4 5988 0.000 12480 4800 1060 57140

] 0.000 10.570 9450 9.400 1050 57140

Q2 -1.274 10.570 6.880 9.200 1.060 12.900
2544

Q3 4516 10.570 10500 9700 1120 9230

Q4 a3 10570 11260 9200 1060 12900

Q1 9.032 11,080 11490 10.500 1070 11530

Q2 3.550 11.050 10570 10.200 Lo X570
2545

Q3 -5.143 10,470 X490 10,500 1.050 9.040

Q4 -5.422 %240 11470 12500 0990 9.550

Q1 7.643 10.530 12370 11000 1010 2960

Q2 12426 11.570 14070 10200 1130 2.630
2546

Q3 3 16.050 15.870 10.100 1520 3920

Q4 35,294 17510 16610 12,600 2060 2900

Q1 21159 17,530 15370 10000 1600 7340

Q2 -7.353 15.090 1200 7400 1450 7940
2547

Q3 -9.524 16.220 12420 6.700 1340 46,050

4 2632 16.990 X580 6.200 1370 44870

Q1 -5.9%3 10.650 X960 12.200 1.260 3410

Q2 -17.213 9.030 5.79%0 12,100 1040 4.120
2548

Q3 ~10.9%9 6.420 3960 14.700 0930 4630

Q4 ~22.%40 3.29 4450 20.800 0710 6.000

Ql 4000 3.840 4530 21700 0.650 5770

Q2 -6.154 3500 6970 17.400 0.610 2460
2549

Q3 30328 7430 9300 12.200 0.800 1.5%

4 34591 10,530 11.890 10.700 1070 1.400

Qi ~1.869 14.020 12420 10.500 1040 1430
2550

Q2 -K.005 14.640 10.250 6.400 0.960 10,360

gananmumsiu (il 2543-2550)

‘ Wlasuna
Retam ROE ROA PE PBY oIy
| @ 051% 12560 X750 X100 0960 10310
50 | 1 4 { 4 4 {
| o 26504 10,530 9250 11700 1220 X130
ATRMANIN 1-29 15 S1gs (zmaIng) $iia @) LsT)
sandmmaniiu (9 2551-254)
Wiasina
Retum ROE ROA PE PV DIY

@ 1869 10950 | 12060 13300 1240 6350
| @ | e 15.630 15520 13900 2020 2110

2551
Q| MK 21440 | 16.900 6700 1430 29%0
+ 4 { { 4 { !
Q4 K512 1930 | 15370 3300 0740 5750
Q1 “sm 15,410 13300 5500 0970 X000
Q2 14400 16750 1025 6500 1100 6990
2582 + + + t 4 { {
o3 113 1540 | 960 X400 1280 625
o4 11575 14380 12130 9700 1350 55%
o 5% 16570 110 9600 137 5620
o 2247 15270 9010 X500 1340 7%
2883 { { { { 4 { !
) 3aax 13310 £190 10600 13% 6940
| o 230 | N 7080 13900 1710 s630
) 4054 9360 | 3970 17500 160 3520
| @ | €573 3150 | 4470 49500 1500 3770

2584
| @ 10553 1070 S1%0 44500 1340 4210
| o RIEY 1470 | 9500 X500 1150 a0

234




AT MAAKNUIN N-16 VIHN VIAFIUNIIU 310A (Ur1¥U) (MALEE)

ATRMARKIN N-30 V3N AN W T (IH19U) (MALEE)

danammanisiu (¥4 2543-2550)
Tlasmna
Return ROE ROA PIE PBYV DIY
Q1 26957 -I8.830 4210 7400 1250 0.000
N Q2 Q666|310 7720 0.000 1040 0.000
e Q3 S12857 | <4660 | -11390 0.000 0910 0.000
Q4 <16393 | 45850 | -10.000 0.000 0.760 0.000
Q1 10765 | -38.490 7590 0.000 2550 0.000
Q2 AT 39570 730 0.000 2090 0.000
2544
Q3 37838 41080 5930 0.000 2590 0.000
Q4 -27.451 -59.910 71530 0.000 2090 0.000
Q1 648 | 77640 | -10.600 0.000 3510 0.000
o2} -1.523 92200 | -11.010 0.000 3450 0.000
- Q3 -14433 | -101100 9800 0.000 2950 0.000
Q4 3012 -67.080 3760 0.000 2860 0.000
Q1 0.621 -57.560 2240 0.000 -1.050 0.000
Q2 15.625 -51.840 0950 0.000 1210 0.000
2546
Q3 97297 | 70110 0940 0.000 22390 0.000
Q4 9559 | -102.120 2300 0.000 2620 0.000
Q1 CIRTS0 | -133.760 3,060 0.000 3,750 0.000
5 Q2 -36.615 -72.900 -1.060 0.000 2380 0.000
= Q3 2913 27850 1250 0.000 2310 0.000
Q4 3500 | 27220 3320 0.000 2390 0.000
Q1 3.865 44520 3.760 0.000 2610 0000
Q2 20930 20850 3140 9.100 3.160 0.000
= Q3 15385 19.410 3290 11300 2670 0.000
Q4 -13.636 3950 2540 9.700 2310 0.000
Q1 %421 23.400 3560 45500 2010 0.000
Q2 500 | 32660 3990 13.600 3320 0.000
= Q3 -1471 38510 4930 9.600 3270 0.000
Q4 7.463 19.340 4.040 £700 3510 0.000
Q1 -4.861 5.670 2630 18000 9260 9.000
2550
Q2 24088 | 84520 0710 0.000 11.490 0.000

FATIIMMINTSIIN (¥ 2543-2550)

Wlasina
Return ROE ROA PE PBY DIy
Q3 sx | 139030 2770 0000 | 10520 0.000
2850
Q| cisw| aswme | -0 0000 9.460 0.000
AVENRMANIN 131 TN LIRS T $19 (9% ) (MALEE)
Basnmanisiiu (93 2551-280)
Wlasnna
Return ROE ROA PE PBY oIy
o 2143 -67.970 0.100 0.000 -1970 0.000
Q 949 | 0090 | -1220 0000 | 2160 0.000
2551
Q3 933 0.000 070 0000 -1.960 0.000
Do) 67941 0.000 ~1660 0.000 ©0.630 0.000
Q1 s 0.0 7950 0000 070 0000
Q2 -55.143 0.000 -3.7%0 0.000 0350 0.000
2552
Q3 0.0 0.000 610 0.000 030 0.000
04 om0 | 31260 4490 0900 0330 0000
o o000 23930 sS40 0900 0.2%0 000
Q oom | 20000 6730 0700 0250 0.000
2s3 b { 1 {
Q3 oo | 0470 2380 0700 0250 0,000
L) 0.000 29.620 6460 1100 0280 0.000
Q 00w | 29730 6300 1000 0200 0.000
Q 0.000 0070 6590 1.000 0200 0.000
2554
Q3 ~43X20 3190 77480 7500 1.5% 0000
o 126,150 530 11510 X600 1X30 0.000
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a o J a 4 o o w
AMITWNNIANUIN N-17 VIEN "llllu@i DUMDIUFULUA D1NA (UHI1TU) (MINT)

MmN 0-32 Wi luwed Suweidunua fiia (i) (MINT)

dandmmuaniiiu ($13 2543-2550)

Wlasna
Retum ROE ROA PE PBV DIy
Q1 -6.593 10.260 9.590 10300 1.0%0 0.000
Q2 -3.529 10.260 10.670 10,800 1.050 5.560
2543 T
[ 4878 10.260 10.060 9.500 099 5580
L2 -20513 10.260 10,150 7.600 0.790 7320
Qi X065 1179 10430 %200 0750 6520
@ 31343 11.79 11.450 19.100 099 5520
2544
Q3 22713 1.7 11510 10.600 1010 5420
4 26,667 11790 9.5%0 6.400 0740 7340
o) 33333 13.130 10.130 7400 0.5%0 5520
@ 35227 13210 10.110 9300 1190 10510
2545 -
Q3 10084 13550 9420 10300 1310 9540
2] -0.763 13.530 10320 10300 1300 9.630
Q1 0769 14.110 9.450 10200 1120 9540
Q2 -1%321 12,360 X660 %300 | 0910 7.950
2546
3 63.551 12.100 7430 12500 1490 5980
Q4 53.143 9.200 550 21600 2250 3910
Q1 14179 9.100 18100 1940 3180
Q2 -13.08 10560 10300 1.690 3.660
2547
Q3 5.500 970 5.000 1.770 3480
1596 3400
[} 32093 25%0
Q@ 13028 2500
2548
5 23083 2270
o 22.7%5 1.850
Q1 13402 12710 55.400 2560 1630
Q2 54727 17.620 13560 22900 3970 1210
2549
Q3 -1.756 18850 12730 19500 3660 1320
4 20000 15.200 11500 24,400 439 1.100
Q1 -2.654 17.040 11.830 23.600 3670 1130
2550
Q2 6325 16.240 11.9%0 24.900 3900 1270

dandammanyiiiu (¥ 2543-2550)

Wanna
Retum ROE ROA PE PBY DIY
) 1047 | 16510 | 1205 | 20600 4660 1060
2550 - +
o4 1562 10| 12610 31200 5.3K0 0920
aramanin 033 17 Tuod Sumoinsuinn $1% G (MINT)
dandamanmiu (¥l 2551-2554)
Wanna T
Retum ROE ROA e By oIy
Q 6| vwo|  naw| 3w 4630 0900
s581 Q2 7.362 | 16.740 "”"’l 26,500 4970 0x0
0 2007 170 | 13900 18500 3930 1070
04 49,65 17.370 12660 | 9,600 19%0 2110
o 10,068 | 16140 104%0 i 12600 2000 1920
) @ 1069 | 13560 9210 | 18300 2290 2930
e @ s | 1M K0 2200 3260 2770
Q4 “2an | namn ®360 | 26.200 3030 29%0
Ql 200 12560 o0 | 24700 2680 2920
o 0307 134%0 K040 | 19000 2370 2450
e o 2970 | 12400 70| 2200 20%0 1590
o e |  nmo o] 2660 2930 19%0
Cl am 9600 7290 | 2100 2440 1400
. Q (X 10.610 7570 | 27200 270 1230
= o3 243 2o 11390 24500 2x50 1200
o 49| 30| e | 120 2440 1400
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a o aa @ o w
MINNMANUIN N-18 VTN 108% nJ1) 1@ (WM1u) (OISHI)

ATRAMALIN N34 15 T05% n‘i'l] $113 (M 1¥1) (OISHD) " n“mhunum‘n‘au il 25432550 yeenfiaoail 2547
dandmmaniiiu (¥ 2543-2550) )reerimnatl 2547 i Return ROE | ROA | PE PBY DIy
Wana Retun ROE ROA PE PBV oIy s ; o 7222 00| 60| 1280 2000 2270
a a0 — 3000 e — — | 13,537 w0 20020 | 1700 2280 2690
5 Q2 0.000 0.000 0.000 0.000 0.000 0000 | w2
843 ¢ e | s Py pro e pr— g M3nieen 038 i 1od% nfil i ) (OISHD
‘ v i v v ” Wiarna rTanhumm{n'lu @il 2551-2554) yeeainonil 2547
Ll hoicad i o hsad biond i) Rewrn ROE ROA e By DIY
o rod 0% o oxo e 909 01 2403 26,070 | 20720 | 10.800 2,560 RAT0
254 | @ e b st o ome hcad s : 0 4527 30,490 23,000 11400 2740 2710
R 200 0.000 9000 9900 0,000 0000 T w 0,000 20.5K0 22250 10500 2780 7710
| Q4 0.000 0.000 0.000 0.000 0.000 0.000 [ (37 2887 28 440 I 19510 [ 10.700 2860 5560
Q1 0.000 0.000 0.000 0.000 0.000 0.000 T a 2.7 w00 990 10 2810 5570
rois @ | 0.000 0.000 0.000 0.000 0.000 0.000 s : 6] 0.000 25.930 25370 9900 2510 K570
- e | 0000 0.000 0000 0000 0000 0000 | @ 1257 BWASO | 24250 | 10400 3170 10450
* e S0 500 i 5560 5000 | o 25,316 M0 | 240 | 12300 3080 360
Il 26263 32190 20920 15,600 4380 5120
= i o0 i ki i ool s 4000 w0 270 16200 4550 4920
2546+ = flom 0000 Aixe 480 bl G.000 2 (3 462 35470 I 26,19 [ 14500 4940 5080
e | e o i bucacs 2508 200 | 19149 W | 2560 1670 K0 4240
Lad ‘ 0.000 0.000 0.000 0.000 0.000 0.000 0l 19048 37.720 I 26070 [ 1X.600 6,450 2200
o | 0.000 5910 0.000 0.000 0.000 0.000 [ 3000 ox0 | 2810 16700 6,650 o
| e | 0.000 5.910 0.000 0.000 0.000 0.000 Gl 3 27670 e 00| tasw 4810 4300
2ol | Q3 ‘ 0.000 5910 24330 0.000 2530 0.000 ' o “19.7% 34060 : 16,660 . 11600 3x60 5360
Q4 1478 5.910 22220 0.000 2490 0.000
| er \ 20| 2370 om0 | 0.000 2440 0000 |
) @ | 3267 34010 | 35330 0.000 3230 2990
= Q3 4478 42.060 34010 0000 309 320
Q4 -18.750 39.220 2569 0.000 2510 3550
Q 24.03% 32.140 18550 9.700 3340 5270
. | @ 0775 24.360 11540 12.700 3360 5230
= | e | e 1630 630 19.500 3000 5560
Q4 -31.034 11.200 X300 15.900 2070 ¥500
| o -1.000 10.440 11.070 19.600 1.730 2630
2550
Q2 “9.091 13.950 14.140 12,600 15%0 2590
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1
A o

Aa o a 4 [
AT NMANUIN N-19 VITEN INTHLAUN 1UNDT 0108 (UHI1¥U) (PB)

PR P o =
ATRNARLIN N-36 VI G FRANT NG5 $uia (i) (PB) 0 dandaumansiin (941 2543-2550) )
- asinn
n dandmmiansiiu (93l 2543-2550) ) el 2545 Retum ROE ROA e L oIy
e Retun ROE ROA PE PBYV DIY e Q3 ~4.000 | 16.300 15420 11.200 1.740 4440
o 0000 0000 0000 0000 0000 0000 04 277 15,690 14.550 1100 1690 | asn0
@ 0.000 0.000 0.000 0000 0000 0000 R
2543 t + 2y oo ¢
@ 2000 0000 0000 2000 0000 0000 ARAMANIN 0-37 U0 N EHAMT (o §115 (1) (PB)
o 0.000 0.000 0000 0000 0000 0000 - m_m:humammu (39231 2551-2554) )+ e1ramadl 2545
3 ® PBV g
Qo 0000 0.000 0000 0000 0.000 0000 Renen sod L L D o
o 2387 15.010 15.400 11,600 1.540 4440
Q2 0.000 0.000 0000 0000 0.000 0000 !
144 Q2 401 15,630 16400 1300 1620 4120
3 0.000 0.000 0.000 0.000 0000 0000 2551
03 4636 16810 | 1759 1000 169 4540
4 0000 0.000 0000 0000 0000 0.000
. Q4 0.000 18,530 17.740 9.700 1.690 4540
9 el Lol 2000 i 2050 0000 Q 7.595 1900 | 19470 9,600 1610 5240
o @ 0.000 13410 0.000 0.000 0.000 0.000 Q2 10235 0010 20670 9.500 1.7%0 4750
. 2552 +
Q3 0.000 13410 0.000 0.000 0.000 0.000 Q3 40875 2230 21020 12,100 2510 1370
4 0.000 13.410 10490 0000 0000 0000 04 32197 270 | 20270 15,500 3320 3080
Q 0.000 11860 11490 0.000 1050 0.000 Q1 6on7 2050 | 20790 16,300 3070 2900
o3 ano 11860 10730 7500 1100 0000 - 02 K10 2020 | 20960 14.500 2520 3320
2546
Q3 2x070 13350 13700 %200 1410 0000 QN 259 ) 20| 3215 10 3, 2
Q4 4452 13910 13450 10400 1470 0000 ia) AHe] 0| 2ER. 16400 Laalid Kol
6. N A 7,400 40 840
Q 32m 14.030 1359 10.700 13% 0.000 Q L auel 3140 i 3400 254
o 209 | 22540 | 22510 17.300 3500 27%0
@ 5714 13.570 14630 10300 1310 0000 2554 +
2547 03 55.4KK 24110 | 22440 25.200 5440 1790
Q3 260 15.110 15.560 10.600 1340 0000
Q4 529 | 25260 | 23390 22300 5160 2100
o 1967 15530 15840 10.100 1370 0.000
Q1 9.003 15.5%0 16.060 9900 1300 0000
Q 3362 16.430 17910 13.200 1740 3910
2548
Q3 4415 18,400 18410 12200 1670 409%
Q4 29.09 15760 18570 15500 2150 3170
Ll 15564 18330 12,900 1680 2740
Q2 2291 1629 11700 2060 4050
2549
Q3 -10.759 16510 10.100 1840 4540
o 7501 14.7%0 17.740 11,000 1.9%0 4210
Q1 1974 16.170 17.740 10,600 1570 4130
2550
o3 3226 15,640 16310 11200 1510 4130
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Aa o A 7 s 3 Qy o w
AT NMANUIN N-20 VIEN WILNYT V1TNHAN 108 (UHI1¥U) (PM)

e 7 .
AITRMARLIN N-38 VTN W03 1finane Siia masw) (M)

SaTaImmImIiiu (¥4 2551-2554) )+ r1daiadl 2551
Wlasna
Retumn ROE ROA PE PBY DIY
Q 0.000 0.000 0000 0.000 0.000 0000
Q 0000 0.000 23.2%0 0.000 2.1%0 0000
=l Q3 40977 0.000 24500 0.000 1290 0000
Q4 52866 0.000 39910 0.000 0610 0000
Q1 43243 54570 34430 1500 0.6%0 0.000
e Q@ 433% 44380 33120 2600 0970 0.000
= Q3 21053 | 45050 | 33070 2900 1170 0.000
Q4 16.304 41130 28320 3500 1360 0000
Q1 9.346 30.620 27.600 4900 1330 640
Q2 -16.667 28,600 27.0%0 4100 110 210
= Q3 26,154 27.99%0 25.4%0 5500 1400 6500
Q4 0x13 25.600 19200 5.700 13% 6560
Q1 0000 19.940 19070 7.200 1340 6.560
o 0x20 20,660 21150 2,100 1330 6610
4 Q3 3306 2.5%0 22160 6900 13%0 7.200
Q4 6400 23930 24690 600 1460 6770

a o < 9 o_ v
ATWNNANUIN N-21 VIHN LLWﬂY‘I”ﬂ 9109 (UN1¥U) (PPC)

ATNARIN 1-39 153 1Al $iia () PPC)

dandumamsiiu ($231 2543-2550)
Wasina {
Retun ROE ROA PE PBY Iy
Q1 1428 34.760 18180 | 400.000 0640 0000 |
N 3] X333 34.760 21490 3300 0.690 0.000
= Q3 73077 34760 14300 2900 1200 0.000
Q4 26,667 34.760 17920 2900 0.x%0 0000
Q 278K 40,000 20530 2800 0940 0000
Q@ 9412 40.000 16.140 2600 519
2544
Q3 32468 40,000 14140 3,400 3920
Q4 -5.4% 40.000 13270 3.200 1070 4150
Q1 3320 21.3%0 17200 3300 1.030 4020
Q2 0.402 19.630 10020 5.200 1.040 6000
2845
Q3 20000 13910 10330 6600 0x30 7.500
Q4 0000 16220 110 5.300 0x30 7.500
Ql -2.500 12320 7320 5.200 0x70 7.690
Q2 0.000 9.240 5380 6600 0x70 7,690
2546
Q3 2564 X420 0400 X300 0590 7.500
Q4 5,000 4.550 0450 10200 0%50 7
Q1 2159 0.670 1180 0.000 0620 10070
5 Q2 -20.%05 ~4.200 -1.100 0.000 0490 0.000
= Q3 12.797 -5.030 1960 0.000 0570 0000
Q4 17.266 3.900 3410 13.700 0450 0000
Q 0.000 7220 5X70 13700 039 0000 |
Q2 65217 10.460 10260 7.300 0.640 0.000
= Q3 1157 19.710 11680 3.200 0570 0,000
Q4 11905 24200 10570 2700 0,640 0000
Q1 1.064 15,000 5710 2500 0340 0.000
Q2 EER X¥00 1840 6700 0700 15620
= Q3 6250 1710 2130 0.000 0.660 16,670
Q4 20000 2X10 1140 0.000 0.790 13800 |
N Q1 26010 18800 1120 0.000 0650 1x00 |
29 Q2 w2 | 2320 000 0.000 0590 0000 |

Wlanng
Return

Q3 18033

2850
25,000
MTHMANOIN

Wanne
Retun

1 11600
Q 0.000

2581
Q3 QI
Q4 14,583
o1 0.000
2] 0,000

2552
Q) $7.576
Q4 16346
Q1 14050
3 15,942

2553
Q3 2546
Q4 -4.202
Q1 35m
Q RIRE

2554
Q3 0.000
Q4 26923

dasidammanaiiu (1 2543-2550)

ROE ROA
RERIT 0380
12,070 0520

any
ROE ROA
“10.640 2950
1040 39%0
7.660 6450
18410 10200
2,350 12,680
2.0 13070
4790 7400
21950 6450
17.240 5.960
14.320 1130
6660 1660
“11.9%0
“15.050
15,490
“14.K70
K470 6,550

PE
0.000
0.000

im0l 2551

ME
0000
51400
5,600
2200
2200
1.700
2400
4200
4500
6200
14400
0.000
0.000
0.000
0.000

12900

MRV
0490
0610

1-40 173 ivtndla T (o) (0PC)

2554)
PBY
0.3%0
0.3%0
0.330
0.3%0
0.340
0510
0x10
0.940
130
1100
1130
10%0
0.520
0450
0450
0.5%0

DIy
0,000
0.000

DIy
0.000
0.000
0.000
0.000
0.000

12020
7690
6610
5500
6900
6720
7020
6750
0.000
0.000
0.000
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A o a E4 v o w
MINMANUIN N-22 VIEN NITIaud 155 15and s1na (WHI1¥U) (PR)

ATRMARLIN D41 WM s Fee 159 Tibsdnd $aia (o) (PR)

danammamsiiu (¥l 2543-2550)
Wanna
Retum ROE ROA PE PBV DIy

(01} 9.677 22.820 17.060 3.900 0690 7350

Q2 0.000 2.0 16300 3900 0690 7840
2543

Q3 2941 2520 15.450 9700 0670 X080

Q4 4040 2520 15910 €100 0640 %950

Q1 13.684 2270 15360 3200 0620 7570

Q2 14815 2210 15,600 3.600 0710 %470
2544

Q3 19.355 2270 14220 4300 0850 7.09%

Q4 2027 2270 14.430 4.400 0860 7.280

o 18543 21.690 13.050 5300 0910 6.150

Q2 1.676 20210 12,650 4300 0920 6150
2545

3 -1208% 15,500 11.460 4600 0x10 7.000

Q4 2500 1X.5%0 9920 4700 030 6.340

o1 1220 16.970 %700 4300 0770 6270

Q2 4x19 15.920 7560 5400 000 6950
2546

Q3 26437 15.590 5.640 7000 1010 5.500

Q4 K1K2 14720 7630 6700 0930 5940

Q1 2970 14730 609 6500 0860 6120

Q2 -1020 13.940 0470 6300 050 5580
2547

Q3 -16.495 4860 5160 0000 0710 7.040

Q4 493% 7.890 4630 10.300 0750 6560

Q1 0.000 9560 3.080 7800 0710 660

Q2 -1L176 9310 9010 7500 0.700 6.360
2548

Q3 x99 25.930 15.640 3100 0770 5540

Q4 21% 14.750 10.740 5400 0780 6020

Q1 2674 9.790 10.930 %200 0750 5860

Q2 18750 10.110 10530 9200 0900 5130
2549

Q3 11404 9.9%0 10330 X300 0.790 5.790

Q4 2970 10.080 127 %400 020 5730

Q 0.000 10.650 10.1%0 X400 0.79%0 5730
2550

Q2 0962 9.500 10.1%0 9.100 0780 6570

dandmmamsiu (¥4 2543-2550)

Wasnna
Return ROE ROA | PE PBY DIy
s 097 9.x%0 9590 S 9300 07% 6510
o l o4 0962 9.460 9.000 | 9.600 0.7%0 6210
AT RMARLIN 142 Uhin s Faut e Tilhdnd fida amm) (PR)
Vi &1\§1unvan‘1-'au il 2551-2554) .
Retwrn ROE RoA | PE PBY oIy

Q1 0,00 £740 9000 xom 0720 6210

Q2 ~5.X25 X850 X740 : 7300 0680 | 5960

= Q3 -6.701 X960 9320 6.500 0640 639
Q4 1742 om0 | 1340 s100 0530 7960

Q1 2667 N30 130% 10700 059 70

S Q2 27174 12930 153% 10.100 0750 | 6910
Q3 40171 15.250 17.1% 10900 1050 4930

(2] 23.7%0 17.100 | 16500 " Illm' I.M. 5510

Q1 190 16270 16060 X100 12100 san

2 Q2 5314 15,600 15750 | X600 12%0 5x30
= Q 19 15600 149%0 | 9x00 1430 5210
4 208 15350 15.4% 3 10,000 1460 5.060

Q1 ax9| 1530 1se0| s 120 san

) Q@ 3607 15720 16450 | 11900 1730 405
= o 1029 | 1660 | 15w 13100 2020 3450
Q4 2667 17.130 17910 g 12300 1.960 390

240




a o a J o w
ATNNIANUIN N-23 VTN ﬂnn'lmma LOUA UATUTI 310 (UHIBU) (PRG)

RN n-43 v s lsadia noud unsu @ i G (PRG) " Fandoumaniu (¥4l 2543-2550)
anina 1
n dandammaniiiu (¥4 2543-2550) Retum ROE ROA PE PBY DIY
Winnna
Rewen ROE ROA PE PBY DIY [ 3 16346 5380 227 12000 0520 7440
2550
01 4444 0.000 7470 12500 0590 9.300 [ Q4 24™ 4.670 4.6%0 12.400 0.530 K060
0 =9.302 0.000 6.950 11,600 0x10 10.260
2543 - o o
Q3 -23.077 5.350 5770 750,000 0,530 13330 A1 AR n-44 15 thp laadia nend unsudi §iia o) (PRG)
4 13333 5.350 4650 7.500 0.600 11,760 n Gandmmaniiu (%23 2551-2554)
Hanna
Q1 13.235 5.350 6,040 K800 0.650 10390 Retum ROE ROA PE PRV DIy
02 6494 5.350 6750 9400 0.720 9,760 Q1 25406 6050 4070 11,500 0670 6410
544 |
Q3 21951 X210 X010 11400 0560 N0 2581 Q2 s1.2%2 6,800 4990 15,600 Lo S.0%0
Q4 4000 x210 7,050 11200 0.900 7,690 Q3 27.966 K50 S4%0 %200 0860 7060
ol 0.000 5.350 6230 13,300 0900 7.690 Lo ~24.706 10,150 7x50 5.700 0.640 9370
Q2 -3.846 2840 4360 17.700 0,860 X000 Q 25,000 10980 %340 7600 0500 7500
2545 1
Q3 -4.000 0.5% 0420 0.000 0.660 §330 s e -12500 10.0% K140 7.200 0700 7.460
Q4 4167 190 0610 0.000 0.69%0 R000 Q3 10.000 6.520 7550 10|  o0sl0 [ied
Q1 4,000 0930 0140 0000 0,660 ¥330 Lol s4s4 5530 4N 19400 os0 500 |
02 0.000 5,590 1510 80000 0,660 4170 o sash A0 LELL L) 0% 2810
2546
Q3 13542 6,59 46K | 13800 0610 3670 255 @ o] O (05 . L o | L
3
o 10092 6720 5390 12,600 0670 7,500 o hbd 3420 vl 2w Lot e |
09K 3990 44, 2600 0970 5220
Q1 5.000 7.340 5,990 9700 0.700 7.140 o 3 s X e
o1 2085 4910 3620 15,500 1000 5070
Q2 1.587 9170 6330 9.K00 0710 TR0
2547 Q2 %333 7650 Ak 13300 1.080 5.020
Q3 3128 7170 7130 7900 0.770 7550 2554
Q3 15050 6.030 6230 20,600 1240 4650
Q4 3030 6430 5,290 11500 079 3680
Q4 1162 6,490 169 17,400 1100 5260
o1 “1L029 5.080 4530 14.000 0.700 4130
02 10744 0.3%0 3650 22300 0,630 4630
2548+
Q3 14515 2.600 0.800 25.600 0.660 4030
Q4 2419 3080 2260 22900 0,650 4130
Q1 -22.645 5130 2590 11,000 0.500 5,340
02 24205 9190 3,900 7.100 0.640 ¥330
2549
Q3 -13.333 6530 6500 X500 0.550 9620
Q4 3846 6140 5.350 0000 0.570 9,260
o1 0.000 4900 5280 11200 0.570 9.260
2550
Q2 3704 1510 4600 30,600 0,550 5650
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A w 4 a A o w
ANTHMAKNUIN N-24 VIHN 1B LBUA N FUAAN 910A (UN1B¥U) (S&P)

AITRMARKIN N-45 V5N 107 UUA | FUAAN THTA (1 1wY) (S&P) 4 Ganidamamsiiu (24 2543-2550)
i
n dandumanisiiu (923 2543-2550) Return ROE ROA PE 0% DIy
Aasun
% Rehom ROE ROA PE PBY DIY 0 6250 10650 | 14390 13100 1650 6,000
2550+ .
o1 346 19390 | 23590 6500 0x20 2560 | o ot I,
Q2 -17.949 19390 23730 4000 0670 14.060
2543 o saa a
@ e T ks Ty T, FEs TN D46 1NN 1B LOUA | FUAAN T30 () (S&P)
dandaumamsiiu (9l 25512554
Q4 8333 19.390 22670 3900 020 11.540 Wlanna ! !
Return ROE ROA PE PBY oIy
Q 11487 21.4%0 26010 4200 0x20 10340
Q1 1613 o100 | 12770 18000 1750 4760
Q2 24195 21.4%0 23720 5300 1020 0,000
2584 - Q2 1.5%7 020 15080 17200 1780 4690
@ kil 2140 2650 ox00 1310 et Q3 14N 12470 15000 12600 1510 6420
Q4 3627 21.4%0 21.490 3500 1360 0.000 Q4 21468 13,010 12770 9300 1190 X180
Q1 3777 21,630 21050 4500 1580 0.000 o 16822 nos0 | 13250 11600 1340 «600
2 23387 19.940 23420 3900 1210 9470 Q0 9000 | K0 13790 12500 1460 7390
2585 2552
3 795 19.860 21470 5100 1310 £7%0 Q) 5508 2610 [ 12430 13200 1540 7450
P 975 18330 20410 400 1430 2000 o 6957 o [ 15650 1400 1650 6990
X 7 719
Q1 6667 18.470 2039 7900 1470 7.500 o 1o U] 17400 24| 190 !
; T — . . - @ 9.353 15.5% | 20620 12800 2140 6.5%0
Q2 208 17.120 20470 €100 1500 7.760 2553
2546 Q3 18421 2050 | 22460 13500 2340 7220
3 15306 18,700 17.4%0 9700 1.730 6730
o 2333 | 3es0 | 20090 14500 1130 5560
o 230 il 15780 o 189 219 Q1 s | 2100 | 22240 17200 34x0 4080
Q1 i 14.990 16.660 10300 1570 7240 073 £.046 2.510 23440 17400 3760 4610
2554
ki Q2 -4.762 14.940 17.9%0 10.000 1.500 7.600 o3} 14804 23510 24.160 20,700 4320 4mo
h [ 0000 16.2%0 18710 9.700 1500 7.600 o w642 | 24650 | 24170 17400 3940 4390
Q4 -4.000 17.1%0 15530 9300 1440 7920
Q 5.208 14,680 15.440 X900 1450 7520
Q2 9,703 13.700 16050 9.000 1310 %770
2588
Q3 -1316 14500 14330 9300 1290 £590
Q4 058 13.720 15,440 9300 1250 X970
Q 0.448 13.460 17300 9300 1250 8930
Q2 xax2 13.770 16.110 £X00 1360 £640
2549
Q3 3202 13.610 16.0%0 9500 1310 £720
Q4 2659 13.770 14890 11.900 1,660 6390
Q1 420 12,590 14.430 12.400 1730 6610
2550
Q2 3226 11.090 14010 14.000 1.790 6250
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ANTNNAKNUIN N-25 VTEN Inemnsa 1da (U¥1¥U) (SAUCE)
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Q2 8974 16.760 14.500 9.300 1.740 10590
2544

Q3 3529 16.760 17,650 9.600 1,500 13.640

Q4 2,955 16.760 13,610 9.400 1.750 14.040

Q1 K% 13.130 2890 14.500 2120 12900

02 .67 13.130 4050 43,300 1910 19,050
2545

6] +5.952 4.3%0 5250 40,700 1500 20250

Q4 2532 4.900 6.79% 34.700 1.750 10390

Q1 1169 6.600 11.470 23,600 1370 4.230

Q2 -12.281 10,680 23.900 12.200 1.200 4830
2546,

Q3 42333 19.560 27.680 §300 1710 6900

04 9.368 23.230 27.960 K.200 1870 6310

ol -3.212 2.9 23370 K000 1.830 6.520

2 9.956 21,850 20,850 7200 1.650 12270
2547

Q3 4423 19.670 24060 K400 1720 10.590

(o2} 3529 22.080 17.920 7700 1780 10.230

Q1 -5.682 17.380 16.540 9.700 1670 7.230

02 -14.45% 16.640 11970 K500 1420 8450
2548

03 7.042 11.4% 4450 12,500 1,520 7.590

Q4 16,579 3790 5470 32.700 1270 9.450

Q1 -3.785 4.690 6.140 31400 1100 9.840

Q2 24.5% 5.400 K680 27.300 1370 2630
2549

Q3 13,15 7750 13910 20000 1,550 3090

4 3488 12,490 19.200 13.000 1.600 2990

Q1 -6.742 17.250 20450 12,100 1420 3200
2550

Q2 1.205 17.5870 24.290 K100 1440 7140

Wasna

2550

AT HNNHIN

Wasina

2551

2552

2553

2554

Return
19,045

24,000

078 Wi

Retum
14516
26761

24444
-43.3K2
16.4K3
4cm
0787
0.7
0.7%7
<1563
0.7%
1023
0714
0.7
2143

21%

danadmmamiu (9341 2543-250)

ROE
20450
20280

AHQAN I
T
ROE
21,900
26,460
20330
35,60
11620
25600
15570
15,340
1%.39%0
17,590
13,960
14,120
13270
15.420
20,290
27,040

ROA
24360

26240

yasnfuial

A

ROA
33350
39230
Ax740
43630
30750
15490
16630
21360
20550
16,290
17410
16270
19160
25,400
35,500

47120

PE
7900

10,400

Vi i

PE
11100
10500

6500
3200
4400
0500
10,600
13,500
12,100
0.000
0.000
16,700
15,600
14,600
9500

7700

1 (¥341) 2551-2554)

BV DIy
1710 X000
2120 K060

M) (UPOIC)

PBY DIy
2330 7040
2960 6670
2230 10290
1270 23,30
1570 1330
2210 0.940
2190 12700
2210 1020
2250 7810
2210 7940
2230 6,300
2460 5710
2140 4960
2120 5.000
2,080 X030
2120 10710
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Aa o a a %’ @ 4 o w
AMITNMNANUIN N-41 VYIEN qmm%umuﬂmu 109 (WN1¥U) (UVAN)

A1 RMALN 179 13N gl T uithdy i G VAN

danmmmamsiu (N 2543-2550) yrriaowil 2546

Wanna t
n Basaumanisiin ($24 2543-2550) ) +riiamail 2546 Rearn ROE ROA PE PBY add
Nasna z
& ROE RO oE R bV o Q3 06w | M0 33460 9100 257 7740
Y 3032 | D40 | 34930 10600 3360 7920
Q1 0.000 0.000 0,000 0.000 0.000 0.000 1 1 1 1 1 1 ! J
Q2 0.000 0.000 0.000 0.000 0.000 0.000 i 32
2543 AT RAMALIN 0-80 1M gl i iunha Sl msu) (UVAN)
Q3 0.000 0.000 0.000 0.000 0.000 0.000 -
, danmmmniiu il 2551-2554) yreeranmil 2536
Q4 0.000 0.000 0.000 0.000 0.000 0.000 Vanna t e T e T e T oov | o
Q1 0.000 0.000 0.000 0.000 0.000 0.000 ps il 2l e R Foey
Q2 0.000 0.000 0.000 0.000 0.000 0.000 a
2504 sat | Q2 | zxz'o. .nssa' o:'no. |:m‘ u.lo' |
Q3 0.000 0.000 0.000 0.000 0.000 0.000 Q3 -19.892 53.700 x3210 6100 3450 X720
Q4 0.000 0.000 0.000 0.000 0.000 0.000 Qs 2003 | 0X0 | s0x0 3600 a0 15130
Q1 0.000 0.000 0.000 0.000 0.000 0.000 Q 7563 | 50 | e 4200 2060 | 17970
%) 0000 0.000 0.000 0000 0.000 0,000 o @ ain| ee] am 9 | Je4m
2545 Q3 -5.031 47080 147 7600 3500 11260
3 0.000 0.000 0.000 0.000 0.000 0.000 { 1 } 1 1 {
s 5960 | 5% | 2949 13500 100 10620
Q4 0.000 0.000 0.000 0000 0.000 0.000
Q1 0628 xS0 219 13500 3490 | 106%
- 0] Ao B 00 == 280, 2 43| 260 31550 11400 3160 6250
2553
- Q2 0.000 20.100 0.000 0.000 0.000 0.000 @ ] S 5 RS [ e
Q3 0.000 40.100 0.000 0.000 0.000 0.000 Y 37| ;40| om0 13400 3600 549
Q4 0.000 40.100 41120 0.000 240 0.000 Q 243 | 25030 2500 14.000 2710 5620
Q 7478 35.090 33700 0.000 2340 0.000 e @ | oes| neo| an0 40 20| s
Q2 ETRIII 36510 33320 5500 2080 0.000 @ o932 .50 41000 10400 2520 &m0
2547
o 7692 32530 31730 5700 2240 0000 Lol | - 3w Rosed e L
Q4 267 30.820 30,640 100 2300 0.000
Q1 6957 32.860 26010 X600 2650 0.000
Q2 5,691 27.300 22,600 7100 2500 10340
2548
Q3 5172 24.5%0 20240 7.400 2630 9840
Q4 6557 2120 16390 11.400 2460 10.530
Q1 43% 18,340 18020 14.000 2150 6720
Q2 16.807 19560 2130 14200 2540 5760
2549
Q3 1439 2470 25220 12,100 25%0 5530
Q4 7.501 25.7%0 30.160 11800 2780 5130
Q1 -5.263 29.420 27.900 9.000 23% 7640
2550
Q2 6944 2130 29720 9300 2560 7.140
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MANHIN U

J A 9 ' AA G a 1w an
ﬂﬁ‘]/lﬂﬁ'@ﬂﬂ“ﬂﬁﬂﬂ]@ﬁlﬁ]yﬁ 2 IGEY ﬂim%!ﬂu’i)’digﬁﬂﬂuiﬂﬂﬂ‘ﬁ Independent Samples T Test
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] A Y 1 Aad a Y ax
MINAFOUAUNAIVDIVDYA 2 NN NIUNTUBATLADNUTABTT Independent
o 1 o A o T3
Samples T Test YOIH UAINYNGUINEATUAZYATINNTINDINIT 914U 39 UTHN Tasusiuilu 2
1 1 a a g’/ 1 =R o = 1 a ] a g}z 1=
¥19 Fruasugnetnadauatl 2543 991 2550 Sruau 8 I nagsrursugne lunddauail 2551
041l 2554 uau 43

M13199 U-1 138N 8n31iied 1aadad 9179 (APURE) Independent Samples T Test

A a o a A £ Py
151N ¥-1 U5 ondiion Taadsd $a (APURE) Independent Samples T Test

dandnmn Std. Error
miliu %291 25432554 N Mean Std. Deviation Mean
Return ¥anndil 2543-2550 32 20.766 95.6%0 16914
[ SaaTaindtl 2550-2554 16 5440 | 45023 | 11256
ROE [ S20nai) 2543-2550 .z:‘ 533 | 13970 | 2469
[ Saaialnal 2550-2554 16 [ 16965 | 20069 | 5017
ROA wanlnitl 2543-2550 32 -1.686 10.28% 1819
[ Saahirinit) 2550-2554 16 o021 | 5531 | 1383
PE [ ¥21n@l) 2543-2550 32 ‘ 114356 [ 263.697 [ 46.615
[ el 2550-2554 16 9754 | 24005 | 6.001
P/BV ¥1ndtl 2543-2550 32 3139 2.020 0357
[ SaeTiiunatl 2550-2554 16 1ods | Lo 0250
DIY [Srslnad 2543-2550 32 0000 | 0.000 | 0.000
[ S2eTiindtl 2550-2554 16 0000 | 0.000 | 0.000

M3197 -2 U3EN eniiienTaanad $17a (APURE) HaAny1 Independent Samples T Test A1 F

18y T- Statistic

A a o a & o o '
13190 -2 15N on3iiion TaaAad $17a (APURE) #afinun Independent Samples T Test i1 F

unz T- Statistic

Levene's Test
for Equality of t-test for Equality of Means
Variances
Sig
Mean Std, Error 05% Confidence Interval of
v Sig. ' dr (2
Difference Difference the Difference
tailed)
Lower Upper
Equal varances
Return
assumed 3.391 | 0.072 1154 | 46.000 0.254 29.206 25.308 21.731 80.143
Equal variances
not assumed 1438 | 45923 0.157 29206 20317 11,691 70.104
Equal variances
ROE
assumed [ 3419 | 007 2,384 | 46.000 0.021 11833 4964 |.840 21825
Equal variances
not assumed 2116 | 22.509 0.046 11.833 5592 0.250 23415
Equal variances
ROA
assumed | 4.807 | 0.033 0618 | 46.000 0.539 -1.707 2.761 7.264 3850
0747 | 45664 | 0459 -1.707 2285 6.306 2803
P/E
assumed | 7.912 [ 0.007 575 | 46.000 0.122 104.602 66414 -29.083 238.287
Equal variances
nolassumed 2226 | 32018 0.033 104.602 47.000 B.R6R8 200336
Equal varis
v
assumed | 2274 | 0.138 2745 | 46.000 [ 0.009 1494 0544 0.39%8 2589
Equal variances
not assumed 3291 | 45377 0.002 1494 0454 0.580 2408
Equal variances
DIy
assumed
Equal variances
not assumed
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A A o < = = o W
M13199 ¥-3 VTN e uduemeu “Ifﬂﬂ 91NA (ASIAN) Independent Samples T Test

M3 33 iiHeaiueioy #a 110 (ASIAN) Independent Samples T Test

dasdmn Std. Error
miiiu 9241 2543-2554 N Mean Std. Deviation Mean
Return A0lniil 2543-2550 32 4630 27.189 4806
2 TiIn@1l 2550-2554 16 £831 32.561 §.140
ROE 2010t 2543-2550 32 9.706 9.63% 1.704
¥liiln@il 2550-2554 16 5473 14.272 3568
ROA ¥191ndTl 2543-2550 32 9.753 5.879 1.039
2 Tailn@l 2550-2554 16 5.886 2.490 0.622
PIE Fanlniil 2543-2550 32 5622 4.795 0.84%
aliiln@dl 2550-2554 16 5919 3898 0974
P/BV 2010l 2543-2550 3 0.804 0.251 0.044
¥ liln@il 2550-2554 16 0.574 0.200 0.050
DIY ¥01IndTl 2543-2550 32 7119 4783 0.846
¥ liiln@il 2550-2554 16 0.000 0.00 0.000

A A v Y <3 A 2 9 o v = !
AT NN V-4 VTHNUDUIUIDIBYU “Hﬂﬂ 9109 (ASIAN) WafNH1 Independent Samples T Test AN

F uag T- Statistic

4 i A aw ew ;
M350 v-4 1nimioudueou Bia 1 (ASIAN) #af@n Independent Samples T Test i1

F unz T- Statistic

Levene's l'est
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Std. Error 95% Confidence Interval of
¥ Sig. t df (2-
Difference | Di the Di
tailed)
Lower Upper
Equal variances
Return
assumed 0.157 | 0.694 -0472 | 46.000 0.639 -4.201 8.895 -22.105 13.703
Equal variances
not assumed 0444 | 25767 | 0.660 -4.201 9453 23,641 15239
I &
ROE
assumed 0.224 | 0.638 1217 | 46.000 | 0230 4233 3478 -2.767 11.234
Equal variances
not assumed 1071 | 22.065 0.296 4233 3.954 -3.965 12432
Equal variances
ROA
assumed 9.167 | 0.004 2510 | 46.000 0.016 3866 1.540 0.766 6.967
Fqual vari
not assumed 3,192 | 45209 | 0.003 3.866 1211 1.427 6.306
K 5
PE
assumed 0.093 | 0.762 | -0214 | 46.000 | 0831 -0.297 1385 -3.084 2490
Equal variances
not assumed -0.230 | 36.251 0.819 -0.297 1292 -2.916 2322
By
assumed 0.457 | 0.502 3.192 | 46.000 | 0.003 0230 0072 0.085 0376
Equal variances
not assumed 3447 | 36954 | 0.00 0230 0.067 0.095 0.366
Equal variances
oy
assumed | 32.074 | 0.000 5922 | 46.000 | 0.000 7.119 1.202 4.69 9.539
L 5
not assumed 8420 | 31.000 0.000 7.119 0.846 5.395 8844
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A5N U-5 VTEN HN5¥0UATAT 310A (CFRESH) Independent Samples T Test

AN -5 U5 ul5¥8udads 9109 (CFRESH) Independent Samples T Test

dandnmna Std. Error
miny ¥ 2543-2554 N Mean Std. Deviation Mean
Return ¥alndil 2543-2550 R 0710 20.064 3547
¥ hilndtl 25502554 16 8641 28.591 7.148
ROE ¥nIndil 2543-2550 32 12306 13.4%9 2385
¥23lin@Tl 2550-2554 16 7394 6.391 1.598
ROA ¥3ndil 2543-2550 32 11167 1711 2070
¥ hin@dl 2550-2554 16 7984 5.975 1.494
PIE ¥ndil 2543-2550 32 5519 4485 0.793
¥’ liiIn@il 2550-2554 16 12825 13.525 3381
P/BV ¥nidl 25432550 32 1170 0.53% 0.095
¥l 0@t 2550-2554 16 1.065 0.543 0.136
DIY ¥anlndil 2543-2550 32 11679 11.071 1957
22 liIn@il 2550-2554 16 10,988 3412 0853

A13197 V-6 VIHN Fl5¥UAaa3 31nA (CFRESH) Wadny Independent Samples T Test A1 F

18y T- Statistic

MU U-6 TN Flsududac Tl (CFRESH) #afini Independent Samples T Test A1 F
1oz T- Statistic

Levene's Test
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Std. Error | 95% Confidence Interval of
F Sig. ! df (2
Difference | Difference the Difference
tailed)
Lower Upper
> .
Return
assumed 2382 | 0.130 -L117 | 46.000 0.270 7931 7.101 22.225 6.363
Equal variances
not assumed 0994 | 22,633 | 0331 7931 7979 -24.453 8591
Equal variances
ROE
assumed | 10.299 | 0.002 1.376 | 46.000 0.176 4912 3.570 2.274 12.098
Lqual variances
not assumed L711 | 45.945 0.004 4912 2.870 -0.866 10.689
Equal variances
ROA
assumed 9.615 | 0,003 1.019 | 46.000 0.314 3.182 3.124 -3.108 9470
——
not assumed 1.246 | 45.944 0219 3.182 2.553 -1.957 8321
. 2
PE
assumed 3.973 | 0.052 22789 | 46.000 0.008 1306 2.620 -12.580 2033
Equal variances
not assumed 2,104 | 16671 | 0.081 <7306 3473 -14.645 0.032
5 3
BV
assumed 0.524 | 0473 0.637 | 46.000 0.527 0.105 0.165 -0.227 0438
Equal variances
not assumed 0.635 | 29816 0.530 0.105 0.166 -0.233 0.444
Equal variances
Dy
assumed 7.463 | 0,009 | 0243 | 46.000 | 0.809 0.691 2846 -5.038 6420
§ .
not assumed 0324 | 40.851 | 0748 0691 2135 -3.621 5.003
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M3199 -7 U3 HoudiuTsd Taniviialva) $19A (CHOTI) Independent Samples T Test

"o w

4 - s
1310 1-7 Ui Ao i T6@ Sanfualg) §1f (CHOTI) Independent Samples T Test

fanidmma Std. Error
miiu %241 2543-2554 N Mean Std. Deviation Mean
Return ¥anlnidl 2543-2550 32 0.207 13818 2443
2l 2550-2554 16 7185 6877 1719
ROE Anlnidtl 2543-2550 32 5978 7.046 1.246
20 liin@idl 2550-2554 16 12833 3.502 0.876
ROA ¥anlnidl 2543-2550 32 7.785 7.567 1.33%
20 liiIn@il 2550-2554 16 13.201 4.347 1.087
PIE ¥anlniddl 2543-2550 3 22297 47.4%9 X395
¥2hialn@tl 2550-2554 16 6.506 0.972 0.243
P/BV H20n@l 2543-2550 3 0.750 0.209 0.037
¥ liiilndtl 2550-2554 16 0831 0.269 0.067
DIY ¥anlniil 2543-2550 32 8757 6.544 1.157
¥ iiIndtl 2550-2554 16 §.205 1.626 0.406

1 A o I Aa o 4 1" o o
M5197 ¥-8 V3N HouduIvaianivalug $10a (CHOTI) Wafny1 Independent Samples T

Test A1 F 1y T- Statistic

- a o ao "o o
M3 00 3-8 UM Houdu 4@ Saninialng) 1 (CHOTI) AN Independent Samples T

Test A1 F Az T- Statistic

Levene's lest
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Std. Error | 95% Confidence Interval of
¥ Sig. t af -
Difference | Difference the Difference
tailed)
Lower Upper
Equal variances
Return
assumed 6.727 | 0013 <2011 | 46.000 | 0.050 <7392 3676 -14.791 0.006
R .
not assumed 2475 | 45994 | 0,017 7392 2987 -13.408 “1.380
Equal variances
ROE
assumed 4411 | 0.041 -3.658 | 46.000 | 0.001 6855 1874 -10.627 -3.083
K -
not assumed 4502 | 45996 | 0.000 -6.855 1523 9.920 -3.790
Equal vari
ROA
assumed 2.906 | 0.095 22644 | 46.000 | 001] 5416 2048 -9.539 1292
Lqual variances
not assumed 3,142 | 44953 | 0.003 SAL6 1.724 -8.887 -1.944
Equal variances
PE
assumed 5610 | 0022 1298 | 46.000 | 0201 15491 11938 -8.539 39.520
5 2
ot assumed L1844 | 31.052 | 0075 1549) 8398 1.637 32618
. "
rBv
assumed 2421 | 0.127 1138 | 46.000 | 026] -0.080 0071 0222 0062
Equal variances
not assumed -1.046 | 24382 | 0306 -0.080 0077 -0.239 0078
Equal variances
oy
assumed | 15.957 | 0,000 0330 | 46.000 | 0.743 0552 1.669 -2.809 3912
B .
not assumed 0450 | 37.930 | 0658 0552 1226 -1.931 3.034
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13199 v-9 U3 Boa v Tsisui{ad 9109 (CM) Independent Samples T Test

“ oo A v . o
1310 1-9 Ui o i Tlsuflad $107 (CM) Independent Samples T Test

A15°1990 ¥-10 U3 HN Foelva Telsiauila

F tiag T- Statistic

dandmm Std. Ermor
M3l ¥24il 2543-2554 N Mean Std. Deviation Mean
Return ¥u1ndil 2543-2550 32 2058 12.004 2122
¥20liiln@dl 2550-2554 16 1.663 13.370 3343
ROE ¥291nddl 2543-2550 32 12.461 5.685 1.005
w20 hin@ddl 2550-2554 16 11723 4758 1189
ROA ¥01nddl 2543-2550 32 9.93% 6.486 1.147
¥2'lin@dl 25502554 16 11.009 4921 1230
PE ¥191nddl 2543-2550 32 6.4%4 3871 0.6%4
2’ hilnddl 2550-2554 16 11.075 6.261 1565
P/BV ¥291nddl 2543-2550 32 0.794 0.097 0.017
¥ hiln@dl 25502554 16 1.090 0.224 0.056
DIY ¥201nddl 2543-2550 32 ¥.5%5 1.642 0290
¥2'hinlndil 2550-2554 16 9738 1.950 0.48%
d o w

o 91NA

(CM) Hafny1 Independent Samples T Test f11

A1307 1-10 133 Foa lwsd Trlsibuiad $197 (CM) Hafiny Independent Samples T Test A1

F uag T- Statistic

Levene's Test
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Std. Emor | 95% Confidence Interval of
¥ Sig. ' ar @
Difference | Difference the Difference
tailed)
Lower Upper
i R
Return
assumed 0.135 | 0.715 0.104 | 46.000 0918 0395 3817 -7.288 8078
Equal variances
not assumed 0.100 | 27375 0.921 0395 3959 -7.723 8514
5 ;
ROE
assumed 1.697 | 0.199 0446 | 46.000 0.658 0.738 1.653 2.590 4.065
Equal variances
not assumed 0474 | 35344 0.639 0.738 1557 2422 3897
Equal variances
ROA
assumed | 2.035 | 0.160 | -0.581 | 46.000 | 0.564 1071 1843 4782 2640
Equal variances
not assumed -0.637 | 38367 0.528 -1.071 1.682 4474 2333
i :
PE
assumed 0.581 | 0.450 3134 | 46.000 0,003 4591 1465 -7.539 -1.642
Equal variances
not assumed -2.687 | 20913 0.014 4591 1.708 8.144 -1.037
Equal variances
(Y
assumed | 22.574 | 0.000 6416 | 46.000 0.000 0296 0.046 -0.389 -0203
. :
not assumed 25059 | 17.809 0.000 -0.296 0.059 0419 -0.173
g :
DIy
assumed | 0341 | 0.562 | -2.53 | 46,000 | 0,037 -1.183 0535 2231 0075
Equal variances
not assumed <2031 | 25939 | 0.053 1153 0.567 -2.319 0014
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1 a o a o 4 o w
A59N U-11 VTN Lfﬂit‘giﬂﬂﬂm“ﬂmﬂﬁ 9109 (CPF) Independent Samples T Test

Q13190 V-1 031 13 InaAa e M3 1A (CPF) Independent Samples T Test

daraam Std. Error
REIE] 4241 2543-2554 N Mean Std. Deviation Mean
Return ¥201Indil 2543-2550 32 0993 17.217 3.044
¥29'lirIn@d) 2550-2554 16 15.454 26.685 6.671
ROE w291t 2543-2550 32 10578 5.201 0919
w22 hindtl 2550-2554 16 15.867 8501 2125
ROA ¥a0Indtl 2543-2550 32 §.250 3.797 0.671
¥29hiIn@dl 2550-2554 16 11576 4.558 1139
PIE ¥201Indil 25432550 32 10.697 10371 1833
¥2ahinlnitl 2550-2554 16 11281 4.644 1161
P/IBV ¥291ndil 2543-2550 32 0.848 0.160 0.028
¥23'hiln@d) 2550-2554 16 1786 1.218 0.305
DIY ¥201Indil 2543-2550 32 9.367 K880 1.570
w20 hinlnitl 2550-2554 16 4.104 1191 0.298

{ a o a @ 4 o w 1
A1519% V-12 V5N mnﬂnﬂnmmmmi 1A (CPF) NNy Independent Samples T Test 11

F uag T- Statistic

4 aw o a o o o '
AW RN V-12 U580 mﬂy'lnnnmwi'mms 1A (CPF) HafN Independent Samples T Test A1

F uaz T- Statistic

Levenc's Fest
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Std. Error | 95% Confidence Interval of
¥ Sig. t daf @
Difference | Difference the Difference
tailed)
Lower Upper
Equal variances
Return
assumed | S5.828 | 0.020 <2272 | 46.000 | 0.028 -14.461 6.364 -27.270 -1.651
Equal varianses
ot assumed 21972 | 21444 | 0,062 -14.461 7333 20691 0.769
Equal variances | 17.80
ROE
assumed || 0000 | 2672 46000 | 0010 5280 1979 9273 -1.308
5 .
not assumed 22284 | 20787 | 0.033 5280 2315 -10.107 0471
ROA
assumed [ 1.864 | 0.179 -2.675 | 46.000 | 0.010 -3327 1243 -5.829 -0.824
Equal variances
rot assumed 22516 | 25719 | 0.018 -3327 1322 -6.046 -0.607
o Equal variances
assumed | 3443 | 0.070 | -0214 | 46.000 | 0.83] -0.584 2730 -6.080 4911
Equal variances
not assumed 0269 | 45670 | 0789 0584 2170 4.953 3785
Equal variances | 140.1
BV
assumed 86 | 0.000 4330 | 46,000 | 0.000 0939 0217 1.375 0.502
Equal variances
not assumed 23069 | 15259 [ 0.008 0939 0306 1.590 0.288
Equal variances
oy
assumed | 8511 | 0.005 2348 | 46,000 | 0.023 5263 2242 0.751 9.776
Equal variances
not assumed. 3204 | 33181 0.002 5263 1.598 2013 8513
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{ a ?)’ v o o
A15199 U-13 ‘]Ji‘]el‘lfl"ljﬂJWiQ@]ﬁ'mﬂiﬁJu'lﬂJ‘L!ﬂ'lﬁ’ﬂJ 9109 (CPI) Independent Samples T Test

4 o ¥ .
MR =13 Wiimpmsgammnsaniniuhan f1a (CPI) Independent Samples T Test

LCERTGITIREY Std. Error
miiu %241 2543-2554 N Mean Std. Deviation Mean
Return F201ni1) 2543-2550 32 5580 37.724 6.669

F2'hinndtl 2550-2554 16 2152 11.646 2912
ROE 201l 2543-2550 32 10.870 11.732 2074
¥20hinit) 2550-2554 16 10337 6.946 1736
ROA ¥201natl 2543-2550 32 8373 7.741 1.368
w20l ndd) 2550-2554 16 7383 3.800 0950
PIE ¥291ndil 2543-2550 32 34413 124.646 22035
¥ hilndtl 2550-2554 16 11.750 8.572 2,143
P/IBV ¥201ndd) 2543-2550 32 0.944 0.285 0.050
¥20hilndtl 2550-2554 16 0.774 0.061 0015
DIY ¥anlnddl 2543-2550 32 6923 5.3%0 0953
w2 hirlndd) 2550-2554 16 6.046 4.570 1.143

{ a 9ol v o v
M990 v-14 Viingunsgaamnssuiniulidu $109 (CPT) waAny1 Independent Samples T

Test A1 F uag T- Statistic

A a v o
AN V-14 muwumqnmunssmfwudm’u #11¥ (CPI) HAANY Independent Samples T

Test A1 F uaz T- Statistic

Levene's Test
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Std. Error 95% Confidence Interval of
¥ sig ' df (2
Difference | Difference the Difference
tailed)
Lower Upper
Equal variances
Return
assumed 1.241 | 0.271 0,353 | 46.000 | 0725 3428 9.698 16.094 22,950
Equal variances
not assumed 0471 | 40878 0.640 3428 7277 11.269 18,128
Equal variances
ROE
assumed | 13,743 | 0.00] 0.167 | 46.000 | 0.868 0533 3.180 -5.887 6952
Lqual variances
notassumed Q197 | 44.501 .845 0.533 2,705 4917 5982
Equal variances
ROA
assumed | 17,365 | 0.000 | 0482 | 46.000 [ 0632 0.990 2056 3,148 5129
Equal variances
not assumed 0.594 | 46.000 | 0555 0,99 1.666 2.363 4344
Equal variances
VE
assumed 1,947 | 0.170 0723 | 46,000 | 0474 22,663 31.366 40475 RS.800
Equal variances
not assumed 1.024 | 31.583 0314 22663 22.139 22456 67781
Equal variances
Y
assumed | 13.17) | 0.001 | 2353 | 46.000 [ 0.023 0.170 0072 0.025 0316
Equal variances
not assumed 3238 | 36279 [ 0,003 0.170 0,083 0.064 0277
oy s
assumed | 1871 | 0178 | 0,858 | 46.000 | 0,580 0877 1873 2280 4043
Equal variances
not assumed 0.589 | 34039 | 0.559 0877 1 488 2,143 3807
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A519N U-15 VTHN Dnetila toUUod 9109 (EE) Independent Samples T Test

4 2y 4 o P
A NN V-15 VAN Binoia 1ou00 117 (EE) Independent Samples T Test

danammm Sud. Error
miiiu 9231 2543-2554 N Mean Std. Deviation Mean
Return 20nitl 2543-2550 32 13723 73.415 12978
¥ hinddl 2550-2554 16 2857 62.527 15.632
ROE ¥l 25432550 32 0011 20.67% 3655
¥lin@d) 2550-2554 16 -5.206 7.651 1913
ROA ¥1nddl 25432550 32 4762 5.525 0977
2 Tin@dtl 2550-2554 16 2443 4.660 1.165
PE ¥1ndil 2543-2550 32 69.016 268.975 47.549
¥2'linddl 2550-2554 16 10.956 28.231 7058
P/BV ¥291nddl 2543-2550 32 2017 1.485 0262
¥ liiln@dl 2550-2554 16 1954 1.068 0267
DIY ¥201Undil 2543-2550 32 0.000 0.000 0.000
yliiln@dtl 2550-2554 16 0.000 0.000 0.000

A13197 U-16 UTHN Dimetila oL 310 (EE) NaAny1 Independent Samples T Test A F

118y T- Statistic

ad a v~ a "o w '
131N V-16 V3NN BNoLA 1oUMBY 1110 (EE) HaANM Independent Samples T Test A1 F

e T- Statistic

Levene's Test
for Equality of t-test for Equality of Means
Variances
sig.
Mean Sud. Error 95% Confidence Interval of
v Sig. t df [
Difference | Difference the Difference
tailed)
Lower Upper
i 2
Return
assumed | 0.001 | 0,979 0.507 | 46.000 D.615 10.866 21449 -32.308 54.039
Equal variances
not assumed 0.535 | 34.504 0.596 10.866 20317 -30.388 52.120
Equal variances
ROE
assumed | 6.502 | 0.014 0972 | 46.000 [ 0.336 5216 5367 5,587 16.019
Equal variances
notassumed 1264 | 43.552 0213 5216 4,126 3.101 13533
Equal variances
ROA
assumed | 0.587 | 0448 4475 | 46.000 [ 0,000 7208 1610 3.964 10446
Equal variances
not assumed 4739 | 35.108 0.000 7208 1.520 4119 10291
E 7
PE
assumed | 2023 | 0.162 | 0856 | 46.000 | 0396 58,059 67788 18,301 194510
Equal variances
not assumed 1208 | 32,349 | 0236 SR.059 AR.070 -39.814 155.932
) R
"BV
assumed | 1.157 | 0.288 0,149 | 46.000 [ 0882 0.062 0417 0.778 0.902
Equal variances
not assumed 0.166 | 39.947 0.869 0.062 0374 -0.694 0819
Equal variances
oy
assumed
Equal variances
not assumed
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A13197 V-17 U3 Haueudaiad $1Aa (F&D) Independent Samples T Test

8 se

4 a o o
ANTHN V=17 VTUN PAUDUAAIIA 9INA (F&D) Independent Samples T Test

dasiamm Std. Error
miau 9731l 2543-2554 N Mean Std. Deviation Mean
Return ¥nlniil 2543-2550 32 0.9%3 26.425 4671
¥ lin@ll 2550-2554 16 15.961 54.162 13.540
ROE ¥01ndtl 25432550 32 1912 20.940 3702
w29 hidlnid) 2550-2554 16 8224 7.064 1.766
ROA ¥anlndil 2543-2550 32 7792 7.896 1396
¥20hirInddl 2550-2554 16 7.4%9 3.658 0915
PE ¥nln@il 2543-2550 32 18341 38972 6.8%9
¥ hinddl 2550-2554 16 X963 17.460 4365
P/BV ¥anlndil 2543-2550 32 0.72% 0.295 0.052
¥29'hin@ddl 2550-2554 16 0.499 0.272 0.068%
DIY ¥291nddl 2543-2550 32 2485 3.344 0591
¥23'hindl 2550-2554 16 1721 2.05% 0515

Jd o w

A15199 U-18 VTN ﬂﬁllﬂuﬁﬂgﬂﬁ 9119 (F&D) HARNY] Independent Samples T Test N F uag

T- Statistic

4 . E o ’
15100 ¥-18 151N Hauouaa3ad i (F&D) Hafnm Independent Samples T Test A1 F 1az

T- Statistic
Levene's Test
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Std. brror | 95% Confidence Interval of
¥ Sig. t df @
Difference | Difference the Difference
tailed)
Lower Upper
Equal variances
Return
assumed 4121 | 0.048 -1295 | 46.000 | 0202 -14978 11567 -38.261 8305
ki s
not assumed 21046 | 18655 | 0309 14978 14324 44,995 15.039
Equal variances
ROE
assumed 8.002 | 0.007 0682 | 46.000 | 0499 3688 5406 -7.194 14570
5 R
nof assumed 0899 | 42.199 | 0374 3688 4.101 -4.588 11963
Equal variances
ROA
assumed | 16531 | 0,000 | 0.145 | 46.000 | 0885 0303 2085 3895 4500
Equal variances
not assumed 0.18] | 45862 | 0857 0303 1.669 -3.056 3662
2 2
PE
asumed | 2.190 | 0.146 | 0914 | 46.000 | 0365 9378 10261 -11.275 30.032
Equal variances
not assumed 1.150 | 45.673 0256 9378 8156 -7.042 25.798
Equal variances
BV
assumed 0.006 | 0.940 2599 | 46.000 | 0013 0229 0088 0.052 0406
Equal variances
not assumed 2675 | 32502 0012 0229 0.086 0.0s5 0403
5 z
oIy
asumed | 3.166 | 0082 | 0835 | 46.000 | 0.408 0.764 0914 -1.076 2604
Equal variances
not assumed 0975 | 43.803 0335 0.764 0784 0816 2343
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A519N U-19 UTHN oW 91na (GFPT) Independent Samples T Test

- oo - A o o
A13RN V-19 UTHN UONNN $11A (GFPT) Independent Samples T Test

dasdmm Std. Error
miiiu ¥241) 2543-2554 N Mean Std. Deviation Mean
Retun ¥20UndT) 2543-2550 32 3479 27.072 4786
¥ liin@d) 2550-2554 16 15755 22.099 5525
ROE ¥201Indil 2543-2550 32 7588 11.736 2075
¥ liin@dl 2550-2554 16 23390 5.060 1265
ROA ¥nIndil 2543-2550 32 7.182 8.432 1491
¥20liin@tl 2550-2554 16 15821 2473 0.61%
PE Fnlnitl 2543-2550 32 10038 16.955 2997
¥ liin@il 2550-2554 16 6231 3375 0844
P/BV ¥2nln@tl 2543-2550 32 0.665 0.330 0.05%
¥ lin@tl 25502554 16 1263 0.748 0.187
DIY ¥1Unddl 2543-2550 32 5877 7.094 1254
¥hilndil 25502554 16 5.666 3.505 0876

A13197 U-20 UTHN AN 3179 (GFPT) Wadny1 Independent Samples T Test A1 F 11z T-

Statistic

d aw A A o o y
AT NN -20 V5N WoVHN §109 (GFPT) HafN Independent Samples T Test AN F uag T-

Statistic
Levene's Test
for Equality of t-test for Equality of Means
Vasiances
Sig.
Mean Std. Error | 95% Confidence Interval of
¥ Sig. t df (2
Difference | Difference the Difference
tailed)
Lower Upper
Equal variances
Return
assumed 0.023 | 0.88! -LS69 | 46.000 | 0,124 -12276 7825 -28.027 3476
Equal variances
not assumed -1.679 | 36.117 0.102 -12.276 7309 -27.098 2547
3 :
ROE
assumed 4.062 | 0.050 | -S131 | 46.000 | 0.000 -15.802 3.080 -22.001 -9.602
Lqual variances
rot assumed -6.503 | 45.374 0.000 -15.802 2430 -20.695 -10.909
Equal variances
ROA
assumed 9.910 | 0.003 -3.994 | 46.000 0.000 K638 2,163 -12.992 4284
5 -
Dot amumed 5353 | 40.128 | 0.000 R68 1614 | 11900 5377
3 X
PE
assumed | 3491 | 0068 | 0885 | 46.000 | 038 3806 4.302 4.854 12467
Equal variances
not assumed 1222 | 35.646 | 0.230 3.806 314 2,511 10,123
Equal variances
rBv
assumed | 42.697 | 0.000 | -3859 | 46.000 [ 0.000 -0.598% 0155 -0.910 -0.286
5 i
not assumed -3.08 17.981 0.007 -0.59% 0.196 -1.009 -0.186
Equal variances
DIy
assumed 12.856 | 0.001 0.112 | 46.000 0912 0210 | 8RS -3.585 4.008
D R
not assumed 0.137 | 45.999 0.89] 0210 1.530 -2.869 3.200
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4

A5N U-21 VTHN 11NN 9109 (HTC) Independent Samples T Test

o

- - -
157190 ¥-21 13N WIATING §13A (HTC) Independent Samples T Test

aasiam Std. Error
M3 ¥4l 2543-2554 N Mean Std. Deviation Mean
Return ¥201n@tl 2543-2550 32 0517 13.194 2332
¥2'hindtl 2550-2554 16 7214 22.062 5516
ROE ¥a0nitl 2543-2550 32 6925 3.576 0.632
¥ liln@dl 2550-2554 16 3439 2812 0.703
ROA ¥nlnitl 2543-2550 32 6.688 3642 0.644
20’ hin@tl 2550-2554 16 3255 2267 0.567
PE ¥01Indtl 2543-2550 32 16394 16.127 2851
¥2'hindtl 2550-2554 16 16956 14.300 3575
PIBV ¥20n@tl 2543-2550 32 0783 0.206 0.036
¥ hitnddl 2550-2554 16 0528 0.201 0.050
DIY ¥201ln@dl 2543-2550 3 6.842 1.592 0281
¥2'hilndtl 2550-2554 16 2963 2.000 0.500

d o o

A13197 U-22 UTEN M1afiing 310 (HTC) Mafny Independent Samples T Test A1 F 1ag T-

Statistic
A a o A so w ]
A1 NN V22 UTHN Wanng 10 (HTC) nnﬂmn Independent Samples T Test A F ung T-
Statistic
Levene's Test
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Std. Error | 95% Confidence Interval of
¥ sig. ' df 2
Difference | Difference the Difference
tailed)
Lower Upper
3 )
Return
assumed | 2.289 | 0.137 | 1316 | 46.000 | 0,195 6697 SO87 | -16.936 3543
Equal variances
not assumed -L1IS | 20527 [ 0276 6697 SRR | -19.168 5774
ROE : :
assumed | 1436 | 0237 | 3402 | 46.000 | 0.001 3486 1028 1A% 5548
Equal variances
not assumed 3687 | 37275 | 0.001 3486 0.945 1571 5401
Equal variances
ROA
assumed | $.206 | 0.026 | 3441 | 46,000 | 0.00] 3433 0.998 1424 S44)
Equal variances
notassumed 4002 | 43584 | 0.000 3433 0858 1,703 5.162
PE l :
assumed | 0084 | 0.773 | 018 | 46,000 | 0906 0562 4763 -10.149 0.024
Equal variances
not assumed 0.123 | 33.575 | 0.903 -0.562 4572 0.859 8734
PBY . :
assumed | 0.043 | 0837 | 4064 | 46.000 | 0,000 0288 0.063 0.129 0381
Equal variances
not assumed 4097 | 30.760 | 0,000 0288 0.062 0.128 0382
Iy : ;
assumed | 1818 | 0224 | 7,300 | 46,000 [ 0,000 3878 0531 2809 4948
Equal variances
not assumed 6761 | 24803 | 0,000 3878 0574 2.69% 5060
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d’ a @ BD’ 1 o 2
ATNN Y-23 VTN UV UUNU 9109 (KSL) Independent Samples T Test

i ac % roe o
A NN 1-23 VI maveuuny $ina (KSL) Independent Samples T Test

dandmm Std. Error
My 9241 25432554 N Mean Std. Deviation Mean
Remrn ¥201Indil 2543-2550 32 3305 ®X11 1.55%
¥2liin@dl 25502554 16 2279 22.505 5.626
ROE ¥alndil 25432550 32 5483 5293 0936
¥211inddl 25502554 16 9131 4679 1170
ROA ¥201ndl 2543-2550 32 3275 4676 0x27
¥20hirln@d) 2550-2554 16 7334 3314 0.2
PE Fn1ndil 2543-2550 32 5525 10.777 1905
¥ liinddl 25502554 16 42350 51.163 12791
P/BV ¥201ndtl 2543-2550 32 0.661 0.954 0.169
%20 i@l 2550-2554 16 2034 0493 0123
DIY ¥201ndil 2543-2550 32 0474 047 0.150
¥ liln@dl 25502554 16 1613 1.018 255

{ a o ’0J 1 o v 1
A15199 U-24 VT HN aaveuLny 31na (KSL) Nafny Independent Samples T Test A1 F

1tae T- Statistic

A aw ' .
ATNN V24 15uN 'me-nauunu 1A (KSL) N Independent Samples T Test A1 F

1ne T- Statistic

Levene's I'est
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Std. Error 95% Confidence Interval of
[} Sig. t df (2
Difference | Difference the Difference
failed)
Lower Upper
Equal variances
Return
assumed 10918 | 0.002 0227 | 46.000 | 0.82] 1.026 4515 -8.062 10115
Equal variances
not assumed 0176 | 17.338 0.862 1,026 SRIR -11.272 13.325
Equal variances
ROE
assumed 8.501 | 0,005 2336 | 46.000 [ 0.024 3648 1.562 6,792 0.504
. -
not assumed 2435 | 33.668 | 0.020 1648 1498 6,693 0.603
Equal variances
ROA
assumed RA466 [ 0.006 3097 | 46,000 | 0.003 4,058 1310 -6.696 1A42]
;i .
ot assumed 3468 | 40372 | 0000 4,058 1170 -6.423 -1.694
Equal variances
e
assumed 13.246 | 0.001 -3940 | 46.000 | 0.000 -36.825 9.347 -55.639 18011
Laqual variances
notassumed 2848 | 15669 | 0012 -36.825 12932 64287 9363
Equal variances
v
assumed | 21.709 | 0,000 5391 | 46,000 | 0.000 1373 0255 | 886 0860
Equal variances
not assumed 6.576 | 45.898 | 0,000 1373 0.209 1,793 0953
3 ¢
DIy
assumed 0.092 | 0.763 L4 | 46.000 | 0,000 1,139 0278 “1.698 0581
Equal variances
not assumed 3887 | 25.693 0,001 1139 0295 1.747 0532
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{ A o o a o Jd o w
MINN U-25 VTHN aWanaanum 31na (LEE) Independent Samples T Test

a o o v £

A3 1-25 V3N AWALIHAAN N 9110 (LEE) Independent Samples T Test

danamni Std. Error
miiu ¥4l 2543-2554 N Mean Std. Deviation Mean
Return ¥291ndil 2543-2550 32 4839 16.140 2853
¥ l1iIn@1l 2550-2554 16 0.776 16.665 4166
ROE ¥20nitl 2543-2550 32 15.031 7.059 1248
¥ l1i1lnddl 2550-2554 16 12563 2454 0613
ROA ¥191Indil 2543-2550 32 16.855 4342 0.768
¥ l1iIn@d1l 2550-2554 16 12.0%0 2132 0533
PIE F201nitl 2543-2550 32 109 3.500 0.672
%39 lin@dl 2550-2554 16 8950 1.209 0.302
P/BV ¥291nddl 2543-2550 32 1305 0.401 0.071
#2'l1iIn@ddl 2550-2554 16 1.070 0.173 0.043
DIY ¥291ndTl 2543-2550 32 12.056 9.07% 1.605
¥20l1in@tl 2550-2554 16 8165 3374 0.843

A o Q/

M3197 V-26 U3EN aWN@IINAAS 9 9197 (LEE) Wafnk1 Independent Samples T Test A1 F

18y T- Statistic

o e v ¢

4 a - P '
ATTRN V=26 VTHN ANAIHAANNN 1107 (LEE) HafNM Independent Samples T Test A F

uaz T- Statistic

Levene's Test
for Equality of t-test for Equality of Means
Vanances
Sig.
Mean Std. Error | 95% Confidence Interval of
¥ Sig. ' df -
ifference | Difference the Difference
tailed)
Lower Upper
"
Return
assumed | 0051 | 0823 [ 0813 | 46.000 | 0420 4063 4995 -5.99) 14.017
Equal variances
not assumed 0808 | 20255 | 0428 4063 5050 6.261 14386
Equal variances
ROE
assumed | 6,101 | 0017 | 1352 | 46.000 | 0.183 2468 1828 -1.206 6.142
LEqual variances
ot assumed 775 | 42646 | 0.083 2468 1390 0.337 5273
Equal variances
ROA
assumed | 10.531 | 0,002 | 4.140 | 46.000 | 0.000 4778 1153 2453 709
3 .
not assumed 5100 | 46.000 | 0.000 478 0934 2589 6656
Equal variances
Ve
assumed | 11480 | 0.001 | -0859 | 46.000 | 0.395 0841 0978 2810 1128
7 .
not assumed 2l141 | 41321 | 0260 -084) 0737 -2.328 0647
Equal variances
BV
assumed | 7.574 | 0.008 | 2228 | 46.000 [ 0.03) 0238 0.108 0.023 0447
Equal variances
not assumed 2826 | 45348 | 0007 0238 0.083 0.067 0402
Equal variances
Iy
assumed | 10393 | 0.002 [ 1681 | 46000 | 0.106 3891 2387 0.853 8635
" .
nol assumed 2,46 | 43614 | 0037 3891 1813 0.236 7545
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M135199 ¥-27 V3N a1ge (Wszmalng) $109 (LST) Independent Samples T Test

A aw b o &
AT NN V27 UIUN I b3z Ino) $1iia (LST) Independent Samples T Test

s Std. Error
maiiu 4241l 2543-2554 N Mean Std. Deviation Mean
Return ¥201ndil 2543-2550 32 1.747 15.836 2799

¥23'l1i1)n@dl 2550-2554 16 4x17 26.340 6,55
ROE 21Ind] 2543-2550 2 9.750 5.265 0931
¥ liIn@dl 2550-2554 16 13079 6.196 1.549
ROA ¥anlndil 2543-2550 32 11428 5.047 0892
#23'l1i1)n@dl 2550-2554 16 10.254 3.947 0.9%7
P/E ¥201Undt) 2543-2550 32 10397 4177 0.73%
¥ liin@dtl 25502554 16 18819 20.67% 5169
P/BV FanIndil 2543-2550 32 1127 0.287 0.051
¥23'lii1nddl 2550-2554 16 1347 0.295 0.074
DIY ¥1nitl 2543-2550 2 16.105 18,990 3357
¥23l1i1In@d) 2550-2554 16 5.388 1.685 0.421

v

M15199 v-28 VTN d1ge (Wszmalng) $109 (LST) wadnw Independent Samples T Test A1 F

1tae T- Statistic

d S i g :
A3 ¥-28 15 d1ga (szmalng) $11ia (LST) #afnm Independent Samples T Test A1 F

g T- Statistic

Levene's l'est
for Equality of t=test for Equality of Means
Variances
Sig.
Mean Std. Error 95% Confidence Interval of
¥ Sig. t daf @
Difference | Difference the Difference
tailed)
Lower Upper
B :
Return
assumed 3392 | 0.072 -0.504 | 46,000 | 0616 -3.070 6.087 -15.323 9.183
Equal variances
not assumed 0429 | 20.587 0.672 -3.070 7158 <17.969 11.829
K "
ROE
assumed 0.507 | 0.480 -1.947 | 46.000 | 0058 -3320 1710 -6.772 0.113
Equal variances
not assumed -1.842 | 26,138 | 0077 3329 1807 “7.043 0384
Equal variances
ROA
assumed 0.147 | 0.703 0812 | 46.000 0421 1173 1444 -1.734 4.080
Equal variances
not assumed 0882 | 37.44] 0.384 1173 1330 -1.521 3868
Equal variances
PE
assumed [ 20.243 | 0.000 <2237 | 46.000 0.030 8422 3.765 -16.000 0844
Equal variances
notassumed -L613 | 15615 0.127 -8.422 5222 -19.514 2670
Equal variances
rBv
assumed 0.007 | 0932 2479 | 46000 0017 0220 0.080 0.398 0041
Equal variances
not assumed 2455 | 29.352 0.020 0220 0.089 0.403 0,037
Equal variances
oy
assumed | 23.396 | 0.000 2241 | 46,000 | 0.050 10.717 4782 1.091 20344
¥ 2
not assumed 3168 | 31.968 0.003 10717 3383 3.825 17.609
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A59N U-29 VTHN NAFIWNIIU 9109 (MALEE) Independent Samples T Test

A - o - o
1390 U-29 VTN IAMINGIY §100 (MALEE) Independent Samples T Test

LCERT SITRT] Std. Error
msiiu 9241 2543-2554 N Mean Std. Deviation Mean
Return ¥anlnddl 2543-2550 32 1209 26.543 4.692

¥23'hirln@dl 2550-2554 16 115 44.216 11.054
ROE ¥201ln@fl 2543-2550 32 -39.723 51018 9.019
¥23hirln@d) 2550-2554 16 28,004 203.468 50.867
ROA ¥anIndil 2543-2550 32 -2.349 5184 0916
¥ hilnidtl 2550-2554 16 2536 6.225 1.556
PIE ¥201nddl 2543-2550 32 4163 9.122 1613
¥23'hirln@dl 2550-2554 16 1.400 2.641 0.660
P/BV ¥201ndtl 2543-2550 32 0.7%4 4.350 0.769
¥ hiln@d) 2550-2554 16 -0.001 1.154 0.28%
DIY ¥nddl 2543-2550 32 0.000 0.000 0.000
w230t 2550-2554 16 0.000 0.000 0.000

A13197 U-30 UTHN A WNIIU 317A (MALEE) Hafint1 Independent Samples T Test A1 F

1tae T- Statistic

d o . ;
15190 1-30 VNN AMLNE Y §170 (MALEE) #afiny Independent Samples T Test A1 F

1o T- Statistic

Levene's I'est
for Equality of t-test for Equality of Means
Variances
Sig
Mean Sud. Error 95% Confidence Interval of
¢ Sig. ' d 2
Difference | Difference the Difference
tailed)
Lower Upper
K s
Return
assumed | 0.606 | 0440 | 0009 | 46.000 | 0.993 0.094 10212 20461 20649
Equal variances
not assumed 0008 | 20569 | 0994 0,094 12,009 -24.912 25.099
Equal variances
ROE
assumed 4.742 | 0,035 <1791 | 46.000 [ 0.080 -67.7127 37816 143,847 8392
Equal variances
not assumed SLALL | 15950 | 0208 -67.727 51660 | -177.270 41816
3 R
ROA
assumed 1.166 | 0.286 2877 | 46.000 [ 0.006 -4.885 1698 -8.302 1468
Equal variances
not assumed 2705 | 25709 [ 0.012 4 885 1 806 -8.599 =117
Equal variances
PE
assumed 6.132 | 0017 LISL | 46.000 | 0244 2763 2339 -1.945 7470
Lqual variances
notassumed LSBS | 3948 | Q21 2,763 1742 -0.759 6.284
Equal variances
[253Y
assumed 13.954 | 0001 0.706 | 46,000 | 0484 0.785 L2 1453 3023
Equal variances
ot assumed 0956 | 38750 | 0345 0.785 0821 0877 2447
Equal variances
oy
assumed
Equal variances
not assumed
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1 a o J a 14 o o w
M1319% v-31 U580 luues dumesiuFuiua $1na (MINT) Independent Samples T Test

A a o - < o &
A1 v-31 U5 e Sumeidunua 153 (MINT) Independent Samples T Test

danammn Std. Error
msiiu ¥241] 25432554 N Mean Std. Deviation Mean
Return Fanlndi) 2543-2550 32 10.83% 22,085 3904
¥ hinddl 2550-2554 16 0287 20.893 5223
ROE ¥anlndil 2543-2550 32 14367 3344 0591
¥ hinddl 2550-2554 16 14239 317 0.779
ROA ¥l 2543-2550 32 10.753 1.440 0255
¥20hinddl 2550-2554 16 9.962 2482 0.620
PIE Fnndil 25432550 32 18938 14.575 2577
¥23liInddl 2550-2554 16 22581 6.654 1.663
P/BV 21l 25432550 32 2077 1312 0232
' hin@dd) 2550-2554 16 2983 0.860 0215
DIY ¥anlndil 2543-2550 32 4353 3.032 0.536
¥ liIn@dl 2550-2554 16 1874 0.758 0.190

{ a o d a 4 o o w
A5 190N U-32 m}m"lmuas UMD ILUFULUD 910 (MINT) Waﬁﬂ‘kﬂ Independent Samples T

Test A1 F 1@y T- Statistic

i i -
M3 332 i e Bumedudunnia §11n (MINT) Hafinn Independent Samples T

Test A1 F 1Az T- Statistic

Levene's fest
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Sid. Error 95% Confidence Interval of
¥ Sig ' df @
Difference | Difference the Difference
tailed)
Lower Upper
. -
Return
assumed | 0417 | 0522 | 1588 | 46000 | 0119 10551 6.645 2828 23.927
Equal vanances
not assumed 1618 | 31.660 0.116 10551 6.521 2738 23.840
Equal vanances
ROE
assumed 0285 | 0597 | 0127 | 46.000 | 0899 0.128 1.002 -1 889 2144
Cqual variances
Dot axsumed 0.130 | 32093 0897 0128 0978 | 865 2,120
Equal variances
ROA
assamed | 13.021 | 0001 | 1401 | 46000 | 0.168 0.792 0.565 0346 1929
Equal variances
notassamed LI80 | 20200 | 0252 0792 0.671 0.607 2,190
Equal variances
PE
assumed 5278 | 0026 | 0.948 | 46.000 0348 3644 RS 11381 4.093
Equal variances
notassamed LISK | 45788 | 024] 3644 3.067 9818 2.530
Equal variances
Py
assumed 4377 | 0042 | 2500 | 46.000 0016 -0.906 0.362 -1.635 -0.176
§ .
notassumed 2865 | 42437 0.006 -0.906 0316 1544 -0.268
Equal vaniances
Iy
assamed | 26644 | 0000 | 3205 | 46.000 0.002 2479 0.774 0922 4.036
Equal variances
notassamed 4361 | 38007 | 0000 2479 0.569 1328 3.630
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M50 U-33 UTHN 100% ﬂ%’ﬂ 310 (OISHI) Independent Samples T Test

A1 NN ¥-33 15 108% n?ﬂ 1A (OISHI) Independent Samples T Test

ECERT SITINEY Std. Error
msiiu 9241 2543-2554 N Mean Std. Deviation Mean
Return ¥291ndi) 2543-2550 32 1497 12.345 2182

2 lin@ddl 25502554 16 6454 15231 3.80%
ROE ¥291ndil 2543-2550 32 9.901 13355 2361
¥ liin@l 2550-2554 16 31874 4184 1.046
ROA ¥291ndil 2543-2550 32 8776 11.620 2054
2 lin@tl 25502554 16 22523 2824 0.706
PEE 201t 2543-2550 32 3672 6.732 1.190
¥2'lirIn@d) 2550-2554 16 13.256 2861 075
P/BV ¥annitl 2543-2550 k7 114 1.338 0237
2 'liln@atl 2550-2554 16 4079 1374 0344
DIY ¥291nAtl 2543-2550 32 1416 2263 0.400
¥ liIndtl 2550-2554 16 6.289 2.230 0.55%

A15799 v-34 151 Ted% n31 7A@ (OISHI) WaAnH1 Independent Samples T Test A1 F 1ay

T- Statistic

d g s P :
1301 -34 1517 Tod% n1l S (OISHI) Hafinm Independent Samples T Test /1 F 11az

T- Statistic

Levene's I'est
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Std. Error | 95% Confidence Interval of
v Sig. t dr (2
Difference | Difference the Difference
tailed)
Lower Upper
Equal variances
Return
assumed 2,004 | 0.164 21212 | 46.000 | 0232 4958 4.089 13,188 3273
Equal variances
not assumed <1130 | 25.159 | 0.269 4958 4389 -13.903 4078
Equal variances
ROE
assumed 15.097 | 0.000 6.396 | 46.000 |  0.000 21973 3436 28,889 <15.058
" :
not assumed RS0 | 41.094 0.000 21973 2.582 27,188 16,759
Equal variances
ROA
assumed | 26.305 | 0.000 4641 | 46000 | 0.000 -13.747 2962 -19.710 -7.785
Equal variances
not assumed 6.329 | 37.669 | 0.000 13.747 2,72 -18,145 -9.349
Equal variances
PE
assumed 9.355 | 0.004 -5.432 | 46.000 | 0.000 -9.584 1.765 13,136 -6.032
Equal variances
notassumed 6903 | 45.241 0.000 -9.584 1.389 -12.381 -6.788
Equalvari
v
assumed | 0.506 | 0.480 | 7,172 | 46.000 | 0000 2965 0413 3,798 2,133
Equal variances
not assumied 7.108 | 29.399 | 0,000 2965 0417 3818 2113
l' =
oy
assumed 0.098 | 0.756 21067 | 46.000 | 0.000 4874 0.690 6.262 3486
Equal variances
not assumed 7.103 | 30,507 0.000 AR74 0.686 6.274 3473
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o w

{ a o a -4 {
AN U-35 VTHN INTFAUN 10003 9109 (PB) Independent Samples T Test

A1 ¥-35 V31N N3 FAUN 1ine3 117 (PB) Independent Samples T Test

dandmn Std. Error
msiu %141l 2543-2554 N Mean Std. Deviation Mean
Remrn Fanlndil 2543-2550 32 4158 10.408% 1.840
¥2'hirlnddl 2550-2554 16 12110 18385 4596
ROE ¥291nddl 2543-2550 32 11354 6.926 1224
¥2'hinddl 25502554 16 20733 2979 0745
ROA Fanlndil 2543-2550 32 10.126 7.697 1361
¥20'hitnddl 25502554 16 20207 2291 0573
PE Fanlndil 2543-2550 32 6.531 5.650 0.999
¥20luiln@ddl 2550-2554 16 14.93% 4.663 1.166
P/BV ¥291n@ll 2543-2550 32 0999 0.823 0.145
¥2'hirlnddl 2550-2554 16 2906 1.240 0310
DIY Fanlndil 2543-2550 32 1374 1.956 0346
¥29 i@l 2550-2554 16 3438 1.033 0258

M13199 U-36 UTHN NTFAUY 11183 9109 (PB) Hafn¥ Independent Samples T Test A1 F

1tae T- Statistic

d sy e d i g
MIN 136 VTN AU 1103 $11ia (PB) Hafn Independent Samples T Test /1 F

1w T- Statistic

Levene's l'est
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Std. Error 95% Confidence Interval of
v Sig. ' dat @
Difference | Difference the Difference
tailed)
Lower Upper
Equal variances
Return
assumed 6,708 | 0013 <1919 | 46.000 | 0.061 7952 4.145 -16.295 0390
Equal variances
notassumed SL606 | 19.944 | 0124 1952 4951 18,282 2371
Equal variances
ROE 2
assumed 10562 | 0,002 5,161 | 46.000 [ 0.000 9379 1R17 13,036 $5.721
Equal variances
not assumed 6544 | 45353 | 0.000 9379 1433 -12.268 6493
Lqual variances
ROA
assumed [ 41.771 | 0,000 5,103 | 46.000 | 0.000 10,081 1.976 -14,058 6,104
not assumed 6829 | 40.344 0,000 -10.081 1476 13.064 7008
Lqual variances
e
assumed | 6168 | 0017 | 5,133 | 46.000 | 0.000 RA06 1638 11,702 -5.110
Lqual variances
notassumed 25476 | 35.779 | 0.000 8406 1835 -11.520 -5292
Equal variances
(Y
assumed 2,988 | 0.091 6361 | 46,000 | 0,000 1.907 0.300 2510 1303
Equal variances
not assumed 5.567 | 21.821 0.000 1.907 0343 2,617 1.196
Equal variances
oy
assumed | 23.224 | 0,000 3939 | 46.000 [ 0.000 2063 0.524 3,017 1.009
I .
not assumed SA780 | 45784 | 0.000 2063 0432 2,932 1.194
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A13197 ¥-37 U3 wiiaila 9109 (PPC) Independent Samples T Test

15797 ¥-37 133N 1iANA 9117 (PPC) Independent Samples T Test

ECERT SITINEY Std. Error
msiiu 9241 2543-2554 N Mean Std. Deviation Mean
Return ¥291ndi) 2543-2550 32 1.903 23.481 4.151

2 lin@ddl 25502554 16 8053 21.47% 5369
ROE ¥291ndil 2543-2550 32 12677 18.449 3261
¥ liin@l 2550-2554 16 7.734 17.509 4377
ROA ¥291ndil 2543-2550 32 7.665 7.207 1274
¥ hilnatl 2550-2554 16 4573 5.072 1268
P/E 201t 2543-2550 32 16325 70.114 12395
¥21 i@l 2550-2554 16 6750 12.690 3172
P/BV ¥annitl 2543-2550 k7 0.761 0.203 0.036
2 'liln@atl 2550-2554 16 0.668 0.336 0.084
DIY ¥291nAtl 2543-2550 32 4503 5.627 0.995
¥ liIndtl 2550-2554 16 3728 4.075 1.019

M139h ¥-38 U5 udinfa $1@ (PPC) a1 Independent Samples T Test A1 F 1Az T-

Statistic

@150 1-38 13N uilATla 17 (PPC) HAANY Independent Samples T Test A1 F 1a T-

Statistic
Levene's lest
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Std. Error 95% Confidence Interval of
¥ Sig. t dr @
Difference | Difference the Difference
tailed)
Lower Upper
oeal v
Return
assumed 0.005 | 0.945 0879 | 46.000 | 0384 -6.150 6995 -20.231 7931
Equal variances
not assumed 0906 | 32.644 0.371 -6.150 6.787 -19.964 7.663
-oual vari
ROE
assumed 0.062 | 0.805 0.800 | 46.000 | 0378 4943 5557 -6.241 16.128
Equal variances
not assumed 0906 | 31.568 0372 4943 5459 -6.182 16.068
Equal variarces
ROA
assumed 4.710 | 0.035 1533 | 46.000 0.132 3002 2017 -0.968 7.152
: .
1 assu 1720 | 40567 | 0.093 3.002 1.798 -0.539 6.724
. -
PE
assumed 1.006 | 0321 0539 | 46.000 0.592 9575 17.763 -26.179 45329
Equal variances
not assumed 0.748 | 34.886 0.459 9.575 12.794 -16.402 35552
Equal variances
PBV
assumed | 11.746 | 0.001 1.188 | 46.000 0.241 0.092 0.078 -0.064 0249
not assumed 012 | 20631 0.323 0.092 0.091 -0.098 0283
Egual variances
DIy
assumed 1.098 | 0.300 0490 | 46.000 0.627 0.776 1584 2412 3964
Equal variances
not assumed 0545 | 39.755 0.589 0.776 1424 -2.103 3654
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M3197 -39 UV3EN M3FAUA 155 1U38nd 917 (PR) Independent Samples T Test

4 &G s g oy g
A1310 -39 13 vadaun 139 T1sdnd §1190 (PR) Independent Samples T Test

i Sid. Error
miiu 9291l 25432554 N Mean Std. Deviation Mean
Return ¥nIndil 2543-2550 32 2935 9.522 1.683

¥l 0t 2550-2554 16 9392 16.669 4167
ROE W0lnifl 2543-2550 32 15433 6.685 1182
2 Tiln@l 2550-2554 16 13.786 3.159 0.790
ROA ¥01Inddl 2543-2550 32 10.56% 4.152 0.734
¥20hinlnitl 2550-2554 16 14323 3.047 0.762
P/E ¥291nddl 2543-2550 32 6316 2457 0.434
w23l n@dl 2550-2554 16 9619 2131 0.533
P/BV ¥Indil 2543-2550 32 0.789 0.090 0.016
42Tl 2550-2554 16 1.163 0.4%4 0.121
DIY ¥101nddl 2543-2550 32 6.617 0.902 0.159
¥ TiiIn@dl 2550-2554 16 5.683 1.396 0.349

Jd o v

M131990 V-40 UTHN NTFAUY 155 11)50nd 5199 (PR) Wafny Independent Samples T Test Al

F tiag T- Statistic

1510 ¥-40 U3 msFaun 139 1)sdnd $10@ (PR) #afny Independent Samples T Test 1

F uaz T- Statistic

Levene's lest
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Std. Error 95% Confidence Interval of
¥ Sig. t df (2-
Difference | Difference the Difference
tailed)
Lower Upper
Equal variances
Return
assumed | 10.866 | 0.002 -1.712 | 46.000 | 0.094 -6456 3.7 -14.047 1135
Equal variances
not assumed -1437 | 20.036 | 0.166 6456 4494 -15.830 2917
Equal variances
ROE
assumed 7.595 | 0.008 0931 | 46.000 | 0.357 1.647 1.769 -1.913 5207
[
not assumed L159 | 45.937 0.253 1.647 1421 -1.214 4.508
Equal variances
ROA
assumed 1.025 | 0317 -3204 | 46.000 | 0.002 -3.754 1172 6.113 -1395
Equal variances
not assumed -3.549 | 39363 0.001 -3.754 1.058 -5.803 -1.615
‘Equal vari
PE
assumed 1.135 | 0.292 -4.580 | 46.000 | 0.000 -3.303 0.721 -4.755 -1.851
Equal variances
not assumed -4.806 | 34244 0.000 -3303 0.687 -4.699 -1.907
Equal variances
PBv
assumed | 49.356 | 0.000 4278 | 46.000 | 0.000 0374 0.088 -0.551 -0.198
Fqual vari
not assumed -3.070 | 15517 0.008 0374 0.122 -0.634 -0.115
e P
oy
assumed 2248 | 0.14] 2.805 | 46.000 | 0.007 0934 0333 0.264 1.605
Equal variances
not assumed 2435 | 21461 0.024 0934 0384 0.137 1731
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{ a o a J o w
A1519N v-41 mumﬂnm"lwuauﬂuﬂ UATUTS 9100 (PRG) Independent Samples T Test

M3 =41 i lsasiianoud uniuis 1 (PRG) Independent Samples T Test

LCERT RITIINEY Std. Error
[EE 4241 2543-2554 N Mean Std. Deviation Mean
Return ¥a0lndtl 2543-2550 32 1.647 11.488 2031

¥23'lii1nddl 2550-2554 16 %121 23.549 5.8%7
ROE ¥291Undil 2543-2550 32 4458 3215 0.568
¥23sindtl 2550-2554 16 6818 2.145 0536
ROA ¥a0nitl 2543-2550 3 4603 2321 0410
¥23'hir)ndd) 2550-2554 16 5.22¢ 1.802 0473
PIE ¥201ndtl 25432550 32 36.78% 130,888 23.13%
w23l @l 2550-2554 16 14.863 5.564 1.391
PIBY 231Undtl 2543-2550 32 0679 0.7 0.021
¥23'liin)nddl 2550-2554 16 0.891 0.178 0.045
DIY 201natl 25432550 32 7.665 2.403 0425
¥23liInddl 2550-2554 16 6.081 1.344 0.336

H A o a 4 o w
M13199 v-42 v3Endnulssiianoud unsuts $19a (PRG) wadnu1 Independent Samples T

Test A1 F 1y T- Statistic

a1 1-42 uimbyu lsadiaueus unsui3 $1a (PRG) HARNM Independent Samples T

Test A1 F 1Az T- Statistic

Levene's lest
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Std. Error 95% Confidence Interval of
¥ Sig. t df @
Difference | Difference the Difference
tailed)
Lower Upper
Equal variances
Return
assumed | 7.882 | 0.007 <1287 | 46.000 | 0204 6474 5.029 -16.596 3649
Yool st
not assumed -1.039 | 18654 0312 6474 6228 -19.525 6578
Coal it
ROE
assumed | 2.941 | 0.093 2648 | 46.000 | 0011 -2359 0891 -4.153 -0.566
Equal vanances
not assumed -3.019 | 41.989 | 0.004 -2359 0781 -3.936 -0.782
Equal variances
ROA
assumed | 0.528 | 0471 | -093] | 46.000 | 0356 0625 0671 -1.975 0.725
Equal variances
rot assumed 0998 | 36.163 0.325 0625 0626 -1.894 0645
E 3
PE
assumed | 1.923 | 0.172 0666 | 46.000 | 0509 21925 32914 44327 8R.177
Equal variances
not assumed 0946 | 31.224 0.3s1 21.925 23.180 <25.337 69.187
Egaal v
rBv
assumed | 3.850 | 0.056 4946 | 46.000 | 0.000 0212 0.043 -0.298 -0.126
Equal variances
not assumed 4316 | 21702 | 0.000 0212 0.049 0314 -0.110
5 By
oy
assumed | 2.653 | 0.110 2443 | 46000 | 0018 1583 0648 0279 2888
Equal variances
not assumed 2923 | 45290 | 0.005 1.583 0542 0.493 2674
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M3197 V-43 U3EN (0@ LOUA N TUAAN 317A (S&P) Independent Samples T Test

4 ae aa a o &
AN ¥-43 VN oA uoud 1 Fudian ina (S&P) Independent Samples T Test

dandmmn Std. Error
msiiu ¥731] 2543-2554 N Mean Std. Deviation Mean
Return Fanlndi) 2543-2550 32 5.4%6 13.683 2419
¥ hinddl 2550-2554 16 6322 12382 3.096
ROE ¥anlndil 2543-2550 32 16735 3410 0.603
¥ hinddl 2550-2554 16 16343 5479 1370
ROA ¥alndil 25432550 32 18,638 3.770 0.666
¥ hinn@t) 2550-2554 16 17853 4.501 1125
PIE Fnndil 25432550 32 8175 3041 0.555
¥23liInddl 2550-2554 16 14731 2.988% 0.747
P/BV 21l 25432550 32 1353 0.307 0.054
' hin@dd) 2550-2554 16 2343 1.039 0.260
DIY ¥anlndil 2543-2550 32 7.147 3422 0.605
¥2lilnddl 2550-2554 16 6241 1.495 0374

1 A o 4 Aa A o w 1
A519N U-44 UTHN 10T LOUA W FUAAN 9107 (S&P) HARNY Independent Samples T Test 11

F uag T- Statistic

“ a o v .
A1 NA V-44 U5 DA 1BUA W FUAIAN 1A (S&P) HATNY Independent Samples T Test 1

F uag T- Statistic

Levene's l'est
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Std. Error 95% Confidence Interval of
¥ Sig. ' dr Q@
Difference | Difference the Difference
tailed)
Lower Upper
" S
Return
assumed 0.085 | 0.772 -0.206 | 46.000 | 0.838 0836 4.064 9.017 7344
Equal variances
not assumed 0213 | 32.962 0.833 0836 3929 8.829 7.157
Equal variances
ROE
assumed | 13.120 | 0.001 0305 | 46,000 | 0.762 0392 1285 -2.196 2979
Equal vari
not assumed 0262 | 20992 | 0.796 0392 1497 2.721 3504
Equal vari
ROA
assumed 1918 | 0.173 0638 | 46.000 | 0527 0.78s 1232 -1.694 3265
Equal variances
not assumed 0601 | 25834 | 0.553 0785 1.308 -1.904 3474
" .
K
assumed 0.062 | 0.804 6925 | 46.000 [ 0.000 -6.556 0947 -8.462 4651
Equal variances
not assumed 7043 | 31498 | 0.000 “6.556 0931 8453 -4.659
Equal variances
Py
assumed | 44421 | 0.000 -S01S | 46,000 |  0.000 -0.990 0.197 -1.388 -0.593
" S
not assumed 23,730 | 16323 0.002 -0.990 0265 -1.552 0428
B .
oy
assmed | 2916 | 0094 | 1,008 | 46,000 [ 0319 0.906 0899 0.903 2716
Equal variances
not assumed 1274 | 45488 0.209 0.906 0711 -0.526 2338
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M13199 v-45 155N Tnemnsa 3199 (SAUCE) Independent Samples T Test

A a e o &
A3 v-45 153 Inomnsa $ana (SAUCE) Independent Samples T Test

s Std. Error
m3iiu 4241 2543-2554 N Mean Std. Deviation Mean
Return ¥291ndil 2543-2550 32 4.793 9.665 1.708

¥ 11 n@dtl 2550-2554 16 4207 11.095 2.774
ROE ¥291UndTl 2543-2550 32 13398 6.05% 1071
¥23l1i1Inddl 2550-2554 16 19.079 L2 0278
ROA F201Initl 2543-2550 32 20,554 3373 0596
¥ lsin@tl 25502554 16 24543 1.794 0449
PIE F200nitl 2543-2550 32 10,684 2.365 0418
¥23l1i1)n@Tl 2550-2554 16 14444 327 0782
PIBV ¥201niil 2543-2550 32 1559 0.437 0.077
#liin@d) 2550-2554 16 2634 0.550 0.137
DIY F21ndil 25432550 32 8129 1.879 0332
%9 i1ln@dl 2550-2554 16 5.94% 0.863 0216

A13197 U-46 UTEN Inemnse 9190 (SAUCE) Nafns Independent Samples T Test A1 F 1

T- Statistic

- a o o '
A3 UN 1-46 15N Inommnsa §199 (SAUCE) #afinu Independent Samples T Test i1 F 12z

T- Statistic
Levene's Test
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Std. Error | 95% Confidence Interval of
v Sig. t df (2
Difference | Difference the Difference
tailed)
Lower Upper
R
Return
assumed | 0.259 | 0.613 | OISR | 46.000 | 085 0.586 3.109 5.672 6843
Equal variances
not assumed 0.180 | 26.682 0.859 0.586 3258 -6.103 7274
Equal variances
ROE
assumed 18111 | 0.000 -3.701 | 46.000 0.001 5681 1.535 -R.771 -2.591
Lqual variances
not assumed -5.134 | 34988 0.000 S681 1.106 -1.927 -3435
Lqual variances
ROA
assumed 3.102 | 0.085 4412 | 46.000 0,000 -3.989 0904 -5.809 -2.169
Equal variances
not assumed -5.345 | 45.74) 0.000 -3.989 0.746 -5.49] 2486
§ :
PE
assumed 3.406 | 0071 4655 | 46.000 0.000 -3.759 0808 -5.388 2,134
Equal variances
not assumed <4241 | 23.863 | 0.000 -3.759 0.886 -5.590 -1.929
Equal variances
By
assumed 1.026 | 0316 | -7356 | 46.000 | 0,000 1.074 0.146 -1.368 -0.780
Lqual variances
not assumed 6811 | 24783 | 0.000 -1.074 0.158 -1.399 -0.749
Equal variances
oy
assumed 5.521 | 0.023 4400 | 46.000 0.000 2.181 0496 1183 3.179
Lqual variances
not assumed 5507 | 45.822 | 0.000 2181 039 1.384 2978

283



A519N U-47 VTHN 011150810 9109 (SFP) Independent Samples T Test

4 a o o @
ANTNN V-47 UTHN 0 MI13T0W 9107 (SFP) Independent Samples T Test

dandmm Std. Error
M3 ¥241) 2543-2554 N Mean Std. Deviation Mean
Return Fanlndil 2543-2550 32 2826 22.655 4.005
20 Tiin@tl 2550-2554 16 -0.673 19.950 4988
ROE ¥201IndTl 2543-2550 32 7886 7.024 1242
20 Tin@1l 2550-2554 16 6.22% 5.205 1301
ROA ¥nIndil 2543-2550 32 7713 6.477 1.145
¥ liin@dl 2550-2554 16 5776 4.367 1.092
PE F20nitl 2543-2550 32 11309 25.722 4547
20 liiln@1l 2550-2554 16 25581 47.757 11939
P/BV ¥anlnidtl 2543-2550 32 0730 0.184 0.033
¥ liin@1l 2550-2554 16 0611 o 0.028
DIY ¥291ndl 2543-2550 32 6.490 5.984 1.058
w20l n@tl 2550-2554 16 6.155 6.653 1.663

A15199 U-48 UTHN 0115881 91109 (SFP) NaAnY Independent Samples T Test A F uag T-

Statistic

“ o o @ '
1591 -48 131N 91MTAU IR (SFP) Hafnm Independent Samples T Test AN F uag T-

Statistic
Levene's lest
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Std. Error 95% Confidence Interval of
v Sig. ! dr (2-
Difference | Difference the Difference
tailed)
Lower Upper
[Equal variances
Return
assumed 0.353 | 0.555 0.524 | 46.000 0.603 3499 6.678 9.943 16941
Equal variances
not assumed 0.547 | 33.783 0.588 3499 6.396 9,503 16.501
Lqual variances
ROE
assumed 1.283 | 0.263 | 0835 | 46.000 | 0408 1658 1.986 -2.340 5656
Equal variances
not assumed 0922 | 39.077 0.362 1.658 1.798 -1.979 5.296
Equal variances
ROA
assumed 4.424 | 0.04] 1.077 | 46.000 0.287 1937 1.798 -1.683 5.556
not assumed 1224 | 41720 | 0228 1.937 1.582 -1.256 5.130
Equal variances
Ve
assumed 6.662 | 0.013 <1351 | 46.000 0.183 -14.272 10.560 -35.529 6.985
Equal varianees
notassumed L7 | 19.469 0.278 14272 12776 40,969 12425
Equal variances
BV
assumed | 10.132 | 0.003 2375 | 46.000 | 0.022 0.119 0050 0.018 0220
:qual variances
not assumed 2787 | 44.186 0.008 0.119 0.043 0.033 0.205
y 3
DIy
assumed 0.958 | 0.333 0.176 | 46.000 | 0.86] 0335 1.901 -3.492 4.162
Equal variances
not assumed 0.170 | 27417 | 0.866 0335 1971 -3.707 4377
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A3197 1-49 U3 4. vouunuilad 910 (SORKON) Independent Samples T Test

4 5 . 5
A15190 1-49 13N @, vounnuad $177 (SORKON) Independent Samples T Test

A Std. Error
msiiu ¥131) 25432554 N Mean Std. Deviation Mean
Return ¥anlndil 2543-2550 32 3681 21.450 3792

20 hitn@d) 2550-2554 16 13.926 29671 7418
ROE ¥anln@il 2543-2550 32 0.407 9.397 1.661
¥20'hiln@dl 2550-2554 16 10496 7.166 1.791
ROA ¥anln@il 2543-2550 32 4659 2.685 0475
20 Tin@t) 2550-2554 16 7.905 1.767 0442
PE ¥anlndil 2543-2550 32 3484 6.082 1075
¥’ hiln@ddl 2550-2554 16 6.163 4.260 1.065
P/BV ¥a1ndil 25432550 32 0.6%0 0.267 0.047
¥22hit)ndil 2550-2554 16 0879 0.543 0.136
DIY ¥anlndil 2543-2550 32 2726 2257 0399
¥ Tiln@t) 2550-2554 16 3746 1334 0334

Jd o w

A1519%0 V-50 USHN . mauuﬁu‘i’él,ﬂﬁ 9109 (SORKON) WaRnEN Independent Samples T Test

A1 F 11a T- Statistic

A1517 -50 15N & vounnuiad §1ia (SORKON) HafNM Independent Samples T Test

A1 F uaz T- Statistic

Levene's Test
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Std. Error 95% Confidence Interval of
¥ Sig. t dr (2
Difference | Difference the Difference
tailed)
Lower Upper
Return
assumed | 1771 | 0.190 | -1369 | 46.000 | 0.178 -10245 7482 | -25.308 4816
Equal variances
not assumed -1.230 | 23.100 | 0.231 10245 8331 -27.474 6.985
—
ROE
assumed 0.960 | 0332 | -3773 | 46.000 | 0.000 -10.089 2674 -15.471 -4.707
Equal variances
not assumed -4.129 | 38214 0.000 -10.089 2443 -15.034 -5.144
LEqual variances
ROA
assumed 1657 | 0.204 | -4373 | 46.000 | 0.000 3246 0.742 -4.740 -1.752
Equal variances
not assumed -5.005 | 42327 | 0.000 -3.246 0.648 -4.554 -1.937
qual vari
PE
assumed 1.078 | 0305 -L575 | 46.000 | 0.122 2678 1.701 -6.101 0.745
Equal variances
not assumed -1.770 | 40.705 0.084 2678 1513 -5.735 0379
Equal variances
PBv
assumed | 27.504 | 0.000 <1709 | 46.000 | 0.094 -0.199 0.116 -0.433 0.035
qual vari
not assumed -1.383 | 18729 | 0.183 -0.199 0.144 -0.500 0.102
R 2
by
assume 3.693 | 0.06! -1.662 | 46.000 | 0.103 -1.019 0613 -2.254 0216
Equal variances
not assumed -1.960 | 44.526 | 0056 -1.019 0.520 -2.067 0.029
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M3 V-51 VIEN 1630V 3179 (SSC) Independent Samples T Test

- a o o o &
AT NN U-51 UTHN AUV 1107 (SSC) Independent Samples T Test

andmm Std. Error
M3l 9241 2543-2554 N Mean Std. Deviation Mean
Return 420101 2543-2550 2 2143 17.099 3.023
¥ Tl 2550-2554 16 11.865 34.807 8702
ROE H901lniT) 2543-2550 3 9753 1915 0.33%
a2t 2550-2554 16 4308 1.232 0.308
ROA ¥901ndT) 2543-2550 32 9354 2.045 0.362
42T ndl 2550-2554 16 4128 1.566 0391
P/E H0lnifl 2543-2550 32 9959 2.142 0379
¥l il 2550-2554 16 22525 12,620 3155
P/BV 2010t 2543-2550 32 0919 0.251 0.044
H2 il 2550-2554 16 0908 0.478 0.120
pIY Anlnifl 2543-2550 32 4377 1180 0.209
a9 Tuin@il 2550-2554 16 5360 2416 0.604

M50 ¥-52 VSN (@50 3119 (SSC) HafAnNH1 Independent Samples T Test A1 F az T-

Statistic

- av a Py '
ANNN V=52 VIUN ATV 909 (SSC) TGO Independent Samples T Test AN F LAz T-

Statistic
Levene's lest
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Std. Error | 95% Confidence Interval of
¥ Sig. 1 df (2
Difference | Difference the Difference
tailed)
Lower Upper
Equal variances
Return
assumed 11,157 | 0.002 <1305 | 46.000 | 0.198 9722 7451 -24.719 5275
not assumed -1.0SS | 18.707 0305 9722 9212 -20.023 9579
Equal variances
ROE
assumed 6,662 | 0.013 | 10329 | 46.000 | 0.000 S446 0527 4385 6507
. "
not assumed 11900 | 42.858 | 0.000 5446 0458 4523 6369
8 .
ROA
assumed 1.178 | 0.283 8973 | 46.000 | 0.000 5227 0.582 4.054 6399
Equal variances
not assumed 9808 | 38.094 | 0.000 5227 0533 4048 6305
Equal variances
PE
assumed | 24.586 | 0,000 -5.532 | 46.000 | 0.000 -12.566 2271 -17.137 -7.994
§ R
not assumed 23954 | 15434 | 0001 -12.566 3178 -19.322 -5.809
Equal variances
rBv
assumed | 13410 | 0.00] 0.104 | 46.000 | 0917 0011 0.108 -0.200 0222
Iy 3
not assumed 0.086 | 19.254 0933 0011 0.128 -0.256 0278
Equal variances
oy
assumed 4818 | 0033 <1905 | 46.000 | 0.063 0983 0516 -2.022 0.055
Iy s
not assumed -1.539 | 18.66] 0141 -0.983 0.639 <2323 0356
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A13191 U-53 U5HM gswailad 31a (SSF) Independent Samples T Test

d 5 3
A3 =53 159N qanailad $17a (SSF) Independent Samples T Test

LCERT SITRT] Std. Error
REIE] 9231 25432554 N Mean Std. Deviation Mean
Return ¥1ndil 2543-2550 32 3161 20,025 3540

¥21 il n@t) 2550-2554 16 10012 25013 6278
ROE ¥anlndil 2543-2550 32 7.653 £.591 1519
¥23hiln@l 2550-2554 16 11022 5.841 1.460
ROA ¥201Inddl 25432550 32 9.043 6.024 1.065
¥21 it n@t) 2550-2554 16 13133 5.105 1276
PIE ¥21ndtl 25432550 32 20.62¢ §1.901 14.47%
¥23hirln@d) 2550-2554 16 11.869 10.491 2623
P/BV ¥201Indil 2543-2550 32 0.602 0.216 0.03%
¥23hinn@t) 2550-2554 16 0.8%6 0.372 0.093
pIY 1) 25432550 32 6.601 6.260 1.107
¥22hirln@dl 2550-2554 16 7.008 2953 0.73%

Jd o o

A1519% V-54 UTHN inaﬂﬂa 9109 (SSF) NARNHN Independent Samples T Test A F uay T-

Statistic
A a o o o '
A RN V-54 UTUN qiﬂﬂiﬂﬂ 1119 (SSF) m\ﬁmn Independent Samples T Test A1 F taz T-
Statistic
Levene's Test
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Std. Error | 95% Confidence Interval of
¥ Sig. t dr 2
Difference | Difference the Difference
tailed)
Lower Upper
" S
Return
assumed 1.018 | 0318 -1026 | 46.000 | 0310 6851 6679 -20.296 6.504
Equal variances
not assumed 0951 | 24839 | 0351 6851 7207 21700 7.998
ROE 4 :
assumed 2496 | 0.121 -4 46.000 | 0.165 -3.369 2389 8177 1439
Equal variances
not assumed -1.599 | 41.502 0.117 -3.369 2.107 <1.623 0884
ROA : :
assumed 0.090 | 0.766 | 2327 | 46.000 | 0.024 -4.090 1758 7.628 <0552
Equal variances
not assumed <2460 | 34959 | 0019 -4.090 1.662 7464 -0.715
e ' :
assumed 1116 | 0.296 0424 | 46.000 | 0674 8759 20.668 -32.843 50361
Equal variances
not assumed 0595 | 32995 | 0.556 8.759 14714 21.176 38695
Equal variances
rBv
assumed | 11,108 | 0.002 3352 | 46.000 | 0.002 0284 0.085 0.454 0113
" 2
pot assumed 2825 | 20212 0010 0284 0.100 -0.493 -0.074
oIy : ;
assumed 2918 | 009 | -0246 | 46.000 | 0807 0407 1656 -3.740 2926
Equal variances
not assumed 0306 | 45931 0.761 0407 1330 -3.088 2271

287



AN U-55 UTHN AIA5910 InToUAANS 9109 (STA) Independent Samples T Test

AN ¥-55 131N AiaTaue Insdudan 1A (STA) Independent Samples T Test

fasanmn Std. Error
miiu 9291l 2543-2554 N Mean Std. Deviation Mean
Return FIndT) 2543-2550 32 4.146 26.015 4.599
2 Tiin@dl 2550-2554 16 18538 39.321 9.830
ROE ¥201IndTl 2543-2550 32 7213 7.222 1277
2 Tiiln@l 2550-2554 16 20291 13.640 3410
ROA F201ndTl 2543-2550 32 6.755 3.042 0.53%
¥l @l 2550-2554 16 11.529 5.845 1.461
P/E 20101l 2543-2550 32 9.48% 15.797 2793
¥l @l 25502554 16 6831 5.157 1289
P/BV F201ndT) 2543-2550 32 0.616 0.267 0.047
F2liin@dl 25502554 16 1.069 0.857 0214
DIY T2t 2543-2550 32 4.660 a4n 0.780
2Tl 2550-2554 16 6.05% 2.850 072

A13197 U-56 UTHN AiaTeue Insouaans 919a (STA) Wadny1 Independent Samples T Test

A1 F 1ag T- Statistic

4 abe . I .
Q1510 -56 15N a5 e Tnsdudans $11a (STA) #afAn Independent Samples T Test

A1 F 1y T- Statistic

Levene's l'est
for Equality of t-test for Equality of Means
Variances
Sig
Mean Std. Error | 95% Confidence Interval of
¥ sig. t df [¢2
Difference | Difference the Difference
tailed)
Lower Upper
S
Return
assumed 3.460 | 0.069 517 | 46,000 | 0.136 14.302 9.488 33.490 4.707
Equal variances
not assumed <1326 | 21,780 | 0.199 -14.392 10.853 -36.912 8.129
Equal variances
ROE
assumed | 12,309 | 0.001 4364 | 46,000 | 0.000 13.079 2997 19.112 7.046
" ,
notassumed =359 | 19317 0.002 -13.079 3641 -20.691 5466
Equal variances
ROA
assumed | 13.070 | 0,001 | -3.741 | 46,000 | 0.001 -4.775 1276 7344 2206
Eaqual vari
not assumed 3.067 | 19.167 0.006 -4.775 1.557 -8.032 1518
" g
PE
assumed 0.860 | 0.358 0.652 | 46,000 | 0517 2.656 4072 -5.540 10.852
Equal variances
not assumed 0864 [ 41.709 | 0393 2.656 3.076 -3.552 RR65
Equal variances
PV
assumed | 35.957 | 0,000 2,761 | 46.000 | 0.008 0453 0.164 -0.783 -0.123
Equal variances
not assumed -2.066 | 16476 | 0055 -0.453 0219 0917 0011
Equal variances
iy
assumed 6.202 | 0.016 1,150 | 46,000 | 0.256 -1.398 1.216 -3.845 1.049
" R
notassumed 1324 | 42968 | 0193 -1.398 1.056 -3.529 0.732
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M13199 v-57 U58N nyellaeauauils Wszma’lne) $10@ (TC) Independent Samples T Test

d oy, 4 g0
A13190 1-57 Uiin nastlaoauauiia (szma’ing) §190 (TC) Independent Samples T Test

dasiam Std. Error
maiiu 9241 25432554 N Mean Std. Deviation Mean
Return ¥anlndil 2543-2550 32 0533 11.252 1.9%9
F29 il nidt) 2550-2554 16 588K 15.897 3974
ROE ¥201Indl 25432550 32 2441 3.846 0.6%0
¥29'1iIn@Tl 2550-2554 16 3548 5.734 1434
ROA ¥201Inddl 25432550 32 22m2 2.837 0502
¥23'hirln@d) 2550-2554 16 3449 3.735 0934
PE ¥01Inddl 25432550 32 15.33% 26.343 4657
¥20hirln@l 2550-2554 16 5269 6.720 1.6%0
PIBV ¥201Inddl 25432550 2 0.333 0.036 0.006
¥21'hinlnid) 2550-2554 16 0.469 0.1%82 0.045
DIY ¥0Inddl 2543-2550 32 4260 2.006 0.355
¥23'hitln@) 2550-2554 16 3533 1.474 0369

A13197 U-58 UTHN nyelasauauils Wszme lng) $10@ (TC) Wafn¥ Independent Samples

T Test A1 F 11 T- Statistic

- a e a o
1511 ¥-58 15N nsetlaeaunauiia (szmaIng) $19 (TC) wafiny Independent Samples

T Test A F 1Az T- Statistic

Levene's Test
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Std. Error 95% Confidence Interval of
¥ Sig. ' daf @
Difference | Difference the Difference
tailed)
Lower Upper
. 3
Return
assumed 1.271 | 0.265 -1619 | 46.000 | 0112 6421 3965 -14.403 1.561
Equal variances
not assumed 1445 | 22.764 0.162 6421 REEE) -15.620 2778
Equal variances
ROE
assumed 9.206 | 0.004 0.795 | 46.000 | 0431 -1.107 1393 -3.911 1.696
LEqual variances
notassumed 0698 | 21.968 | 0493 -1.107 1.587 4.398 2,183
Equal variances
ROA
assumed 4.470 | 0,040 <1217 | 46,000 | 0230 an 0967 -3.123 0.770
. .
not assumed sLLI0 | 23942 0278 1177 1.060 -3.365 1011
s 2
PE
assumed 3.045 | 0.088 1497 | 46.000 | 0.141 10.069 6.725 -3.468 23.605
Equal variances
not assumed 2034 | 38254 | 0.049 10.069 4951 0.049 20.088
Equal variances
rBv
assumed | 96.395 | 0.000 -4.143 | 46,000 |  0.000 -0.137 0033 0.203 -0.070
7 =
not assumed 2085 | 15598 | 0,009 -0.137 0.046 -0.234 -0.039
b .
oy
assumed | 0311 | 0.580 285 | 46.000 | 0208 0.727 0.566 0412 1867
Equal variances
not assumed 1422 | 39317 | 0.163 0.727 0s11 0.307 1.762
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A1319% 1-59 U3 TnomsFauivlad $109 (TF) Independent Samples T Test

o o

A - e a
1590 -39 15 Inoms@auidad $10 (TF) Independent Samples T Test

dandmma Std. Error
mstiu 9241 25432554 N Mean Std. Deviation Mean
Return ¥0Indil 2543-2550 32 4309 7379 1304
20 liin@tl 2550-2554 16 6787 13.393 3348
ROE ¥201Indd) 2543-2550 32 17.763 3.536 0.625
¥23liiIn@l 2550-2554 16 15.697 2790 0.69%
ROA ¥20n@t) 2543-2550 32 18.202 4735 0837
2 lin@dtl 2550-2554 16 16512 3.080 0.770
PE it 2543-2550 32 10356 X033 1.420
¥20' i@l 2550-2554 16 13213 3476 0869
P/BV ¥nlndil 2543-2550 32 1.308 0.188 0.033
20 hin@tl 25502554 16 1929 0.565 0.141
DIY it 2543-2550 3 5.155 1.805 0319
¥ liiIn@d) 2550-2554 16 2926 0.461 0115

Jd o w

M13197 1-60 U3 TnomsFrauivlad 9109 (TF) waAnw1 Independent Samples T Test A1 F

1tae T- Statistic

A1 NN 1-60 13 oms Biauiad $11ia (TF) Hafiny Independent Samples T Test A1 F

1az T- Statistic

Levene's lest
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Std. Error | 95% Confidence Interval of
¥ Sig t af @
Difference | Difference the Difference
tailed)
Lower Upper
Equal variances
Return
assumed 9.107 | 0.004 -0830 | 46.000 | 0411 -2479 2987 -8.492 3534
Equal variances
not ass: 069 | 19.679 | 0498 2479 3593 -9.982 5025
‘Equal vari
ROE
assumed 1.510 | 0.225 2038 | 46.000 | 0.047 2.067 1014 0.026 4.108
il st
not assumed 2206 | 37.170 | 0.034 2067 0937 0.169 3964
ko 2
ROA
assumed 1215 | 0276 1294 | 46.000 [ 0202 1.690 1306 -0.939 4320
Equal variances
not assumed 1486 | 42,606 | 0.145 1.690 1.137 -0.604 3985
‘Equal vari
P/E
assumed 0.836 | 0365 -L355 | 46.000 | 0.182 2856 2.109 -7.100 1388
Equal variances
not assumed -1.716 | 45.407 0.093 2856 1.665 -6.208 049
Equal variances
BV
assumed | 32.576 | 0.000 -5672 | 46.000 | 0.000 0621 o.llo0 -0.842 0401
qual vari
not assumed 4279 | 16.673 0.001 -0.621 0.145 -0.928 0314
Equal variances
by
assumed | 17.333 | 0.000 4.835 | 46.000 | 0.000 2228 0461 1.301 3.156
s vy
not assumed 6567 | 38276 | 0.000 2228 0339 1.542 2915
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A59N U-61 UTHN ﬁﬂiﬁlﬂuﬂﬁ" 310A (TIPCO) Independent Samples T Test

713190 v-61 13 M TAYAT §130 (TIPCO) Independent Samples T Test

andmm Std. Error
Ml ¥231l 2543-2554 N Mean Std. Deviation Mean
Return ¥anndtl 2543-2550 32 9.763 26.947 4.764
¥2hirln@dl 2550-2554 16 -4.644 10.941 2735
ROE ¥annatl 2543-2550 3 34.488 23712 4.192
¥ 'lindtl 2550-2554 16 14474 15,507 3952
ROA it 2543-2550 32 13336 323 0.552
2 linddl 25502554 16 8534 7.642 1910
PIE ¥annddl 2543-2550 32 6.763 5.574 0.9%5
¥2lin@t) 2550-2554 16 18,638 33.408 ¥352
P/BV Frnndtl 2543-2550 32 1.863 0.619 0.109
¥ hin@dl 2550-2554 16 1279 0.273 0.068
DIY it 2543-2550 32 1.894 2.774 0.490
¥ i@l 2550-2554 16 6.391 6.263 1.566
~ a o a 9 d o w = [
N19719N V-62 UTHN ﬂﬂiﬂw‘.ﬂﬁ 9109 (TIPCO) WaAnN®1 Independent Samples T Test AN F LA

T- Statistic

AR 4-62 15 il Tiad $18 (TIPCO) Hafinu Independent Samples T Test 1 F 11z

T- Statistic
Levene's lest
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Std. Error 95% Confidence Interval of
¥ Sig. t dr @
Difference | Difference the Difference
tailed)
Lower Upper
Equal variances
Return
assumed 10.847 | 0,002 2047 | 46.000 0.046 14.407 7.038 0.239 28574
Equal variances
not assumed 2623 | 44.756 0012 14.407 5493 3341 25472
qual vari
ROE
assumed 0801 | 0.375 2986 | 46.000 0,005 19614 6570 6.390 32838
Equal variances
not assumed 3405 | 42.009 0.001 19614 5.761 7.989 31.240
Equal variances
ROA
assumed 10.457 | 0,002 3.099 | 46.000 0.003 4802 1.550 1.682 7921
Equal variances
not assumed 2415 | 17.550 | 0,027 4802 1980 0616 8.987
Equal variances
PE
assumed | 8312 | 0.006 | -1.977 | 46.000 | 0.054 -11.878 6007 -23.966 0216
el v
not assumed =1412 | 15419 0178 -11.875 8410 20758 6.008
Equal variances
rBv
assumed 8.726 | 0,005 3.593 | 46.000 0.001 0.585 0.163 0257 0912
- qual vaci
not assumed 4.533 | 45569 | 0,000 0.585 0.129 0.325 0.844
Equal variances
oy
assumed 12413 | 0001 3465 | 46.000 0.001 4498 1.208 2011 -1 884
Eaqual vari
not assumed 2741 | 18.002 | 0013 4498 1641 -7.944 -1.081
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3197 v-63 U3EN Inednd duwes Insd 1A (TLUXE) Independent Samples T Test

13190 ¥-63 13N nodnd Bumes lnid $19A (TLUXE) Independent Samples T Test

ECERT STTVRTY Std. Error
msiiu %241l 25432554 N Mean Std. Deviation Mean
Return Fnlndil 2543-2550 32 3632 17.120 3.026

¥ lin@t) 2550-2554 16 4.155 15.355 3839
ROE ¥anlndil 2543-2550 32 14.005 6.307 s
¥2'lirIn@l 2550-2554 16 13462 5.99 1499
ROA F01Indtl 25432550 32 11.683 4392 0.776
¥ hin@dl 2550-2554 16 12452 5.804 1.451
PE Fa0nddl 2543-2550 32 6213 3.935 0.696
¥23lii1n@dl 2550-2554 16 16.688 18.322 4581
P/BV Fanlndil 2543-2550 32 0.836 0.195 0.034
¥l @t 2550-2554 16 1.001 0.334 0.083
DIY F20natl 2543-2550 3 12025 5.208 0921
¥l n@dl 2550-2554 16 %294 1.193 0.29%

M13197 v-64 U3EN Tnedne Buwes Insd 198 (TLUXE) wadinkn Independent Samples T

Test A1 F uag T- Statistic

- a o Y o @
1310 1-64 1 Inodng Buee nsd 1A (TLUXE) #afny Independent Samples T
Test f1 F 12z T- Statistic

Levene's lest
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Std. Error 95% Confidence Interval of
3 Sig. t df -
Difference | Difference the Difference
tailed)
Lower Upper
Equal variances
Return
assumed 0.041 | 0.84] 0.10. 46.000 | 0918 -0.523 5072 -10.732 9.686
Equal variances
not assumed -0.107 | 33.229 | 0915 -0.523 4888 -10.465 9420
I v
ROE
assumed 0.344 | 0.56] 0286 | 46.000 | 0.776 0543 1901 -3.282 4369
Equal variances
not assumed 0291 | 31.519 | 0.773 0.543 1.868 -3.264 4351
ROA
assumed 1444 | 0236 | 0513 | 46,000 | 0611 -0.769 1.499 -3.787 2249
Equal variances
not assumed 0467 | 23872 [ 0.645 -0.769 1646 -4.166 2628
Equal variances
PE
assumed | 17.801 | 0.000 | -3.124 | 46.000 [ 0.003 -1047s 3353 -17.224 -3.726
K <
not assumed 2261 | 15696 | 0,038 -10475 4.633 -20.312 -0.638
Equal variances
BV
assumed | |1.158 [ 0.002 <2167 | 46.000 | 0.035 -0.165 0.076 0318 -0.012
Eaial vasi
not assumed -1.828 | 20242 | 0,082 -0.165 0.090 -0.353 0.023
Equal variances
Dy
assumed 11.218 | 0.002 2814 | 46.000 | 0.007 3731 1326 1.063 6399
I 2
not assumed 3855 | 37.008 | 0.000 3731 0.968 1.770 5.692
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{ a o @ a o 14 o v
AN U-65 UTHN ASINAAN K011 I1INZIA 310A (TRS) Independent Samples T Test

13190 1-65 V3N AT IHAANUNOIMINA $I0A (TRS) Independent Samples T Test

anadmm Sd. Error
M3 141l 2543-2554 N Mean Std. Deviation Mean
Return ¥201Indil 2543-2550 32 3503 16.737 2959
¥ liln@dl 2550-2554 16 -9.053 17.9%6 4497
ROE ¥anlnddl 25432550 3 -3.907 15.615 2760
¥ liiln@dl 2550-2554 16 -95.50% 144,188 36.047
ROA ¥201Indtl 2543-2550 32 0811 6.775 1198
¥ liiln@l 2550-2554 16 220833 7.671 1918
PE ¥291ndTl 2543-2550 32 21.666 58.400 10324
29 hirlnddl 2550-2554 16 0.000 0.000 0.000
P/BV ¥21ndTl 2543-2550 32 0.699 0.165 0.029
2 liiln@l 2550-2554 16 0.022 0.662 0.165
DIY ¥201UndTl 2543-2550 32 3390 3.39 0.600
¥ lirlndtl 2550-2554 16 0.000 0.000 0.000

{ a o (% a o J o W
ﬁ']i"l\iﬁ V-66 UTHN ATIHANAUNDIHIINSLA 310A (TRS) Waﬁﬂ‘]ﬂ’] Independent Samples T

Test A1 F 1y T- Statistic

- a o v . a o ° @
MR U-66 131N AFIHAATIND NI T10 (TRS) HATNM Independent Samples T
Test A1 F 1Az T- Statistic

Levene's lest
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Std. Error | 95% Confidence Interval of
¥ Sig. t df @
Difference | Difference the Difference
tailed)
Lower Upper
§ .
Return
assumed 0933 | 0.339 0982 | 46.000 0331 5.160 5252 5413 15.732
Equal variances
not assumed 0959 | 28240 | 0.346 5.160 5383 5.862 16.181
Equal variances
ROE
assumed | 65258 | 0.000 3.500 | 46.000 0.001 91.600 25514 40243 142.958
LEqual variances
not assumed 2534 | 15176 | 0023 91.600 36.152 14.621 168.580
‘Equal vari
ROA
assumed 1817 | 0.184 9237 | 46.000 0,000 20023 2.168 15659 24386
Equal variances
not assumed R8S6 | 26,994 | 0,000 20,023 2261 15383 24.662
Equal variances
PE
assumed 5.678 | 0021 1476 | 46.000 0.147 21.666 14.679 -7.882 51213
S R
not assumed 2009 | 31.000 0.044 21.666 10324 0610 42.721
Equal variances
rBv
assumed | 41,075 | 0.000 5512 | 46.000 | 0.000 0677 0.123 0.430 0924
> =
not assumed 4033 | 15.935 0,000 0677 0.168 0.321 1.033
Equal variances
oy
assumed | 21616 | 0.000 3971 | 46.000 0.000 3.39% 0.854 1.672 S.108
Lqual variances
not assumed 5646 | 31.000 | 0,000 339 0.600 2.165 4615
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A A o o 2 A 2 ) o o
AT NN V-67 VIHN Ul‘l’lﬂiﬂlﬂﬂiﬁ"ll‘ﬂﬂ“lfﬂﬂiﬂﬂli‘]fu (‘]Ji%mﬁll‘ﬂﬂ) 1NA (TRUBB)

Independent Samples T Test

4 R . P
3R 1-67 UM Imeduweiauindgnoilondu (szmalng) $iia (TRUBB)

Independent Samples T Test
dnTidamm Std. Error
mariu 9291 25432554 N Mean Std. Deviation Mean
Return ¥291ndd) 2543-2550 32 5.194 32,988 5.832
F2aliInidtl 2550-2554 16 17.380 48,394 12099
ROE ¥0Indd) 2543-2550 32 3865 12.428 2197
¥ hin@t) 2550-2554 16 6.744 18.305 4576
ROA ¥291nddl 2543-2550 32 5.686 4782 0.845
¥ lin@dd) 2550-2554 16 5211 415 1.029
PIE ¥201Inddl 2543-2550 32 3891 5.548 0.951
¥ hilnitl 2550-2554 16 9569 20,307 5077
P/BV ¥l 2543-2550 32 0.559 0.171 0.030
¥20hindd) 2550-2554 16 1.144 0.956 0239
DIY ¥20lnddl 2543-2550 32 3228 4728 0836
¥23'hin@d) 2550-2554 16 2279 2.885 0.721

{ A o o < o o w
A15197 V-68 UTHN "lmmma%’auww%a%ﬂmwu (ﬂigmﬁllﬂﬂ) 9109 (TRUBB) Wﬁﬁﬂ‘]&l'l

Independent Samples T Test f1 F 11ag T- Statistic

a1 1-68 1M Inofuesaniindnos e (UszinaIng) Siia (TRUBB) Hafmin
Independent Samples T Test A1 F uaz T- Statistic

Levene's l'est
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Std. Error 95% Confidence Interval of
¥ Sig. t daf Q@
Difference | Difference the Difference
tailed)
Lower Upper
] R
Return
assumed 3.873 | 0.055 -1.029 | 46.000 0300 12,186 11.847 -36.033 11.661
Equal variances
not assumed 0907 | 22200 0374 12,186 13431 40.025 15653
Equal variances
ROE
assumed | 5.119 | 0.028 | -0.644 | 46.000 | 0.523 2879 4472 -11.881 6.123
LEqual variances
not assumed 0567 | 22.143 | 0576 2879 5.076 13.403 7644
ROA
assumed 0.113 | 0.739 0.339 | 46.000 0.736 0475 1.401 2344 3205
Equal variances
not assumed 0357 | 34484 | 0.723 0475 1332 2229 3.180
o Equal variances
assumed 4.016 | 0.051 -1489 | 46.000 0.143 -S678 3818 -13.357 2.000
Equal variances
not assumed <1098 | 16.130 | 0288 5678 S.171 -16.632 5276
Equal variances
rBv
assumed | 38.364 | 0,000 | -3.386 | 46.000 | 0.001 0585 0173 0.932 0237
. 3
not assumed 2426 | 15482 0028 -0.588 0241 -1.097 <0072
Equal variances
iy
assumed 10817 | 0.002 0.735 | 46.000 0.466 0.949 1291 -1.650 3548
L s
not assumed 0860 | 43.972 0.395 0.949 1104 -1.276 3.174
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3197 v-69 U3 TnogiiouTvseu T1lsénd $18@ (TUF) Independent Samples T Test

- - - " o o
1310 169 1 Inogitiou Trlsiau Tsdnd §109 (TUF) Independent Samples T Test

dandm Std. Error
M %291l 2543-2554 N Mean Std. Deviation Mean
Return ¥20ndil 2543-2550 32 2835 15.162 2,680
¥2'hinddl 2550-2554 16 7528 19.445 4861
ROE il 2543-2550 k7] 19.635 a4n 0.790
¥ hidndil 25502554 16 16.56% 2.850 0712
ROA ¥291Undl 2543-2550 32 14.496 4.055 0n7
¥ hinddl 25502554 16 1.1 1.920 0480
PIE ¥a0Unadl 2543-2550 32 9.42% 2815 0.49%
¥ hindd) 2550-2554 16 11413 4214 1.053
P/BV Fanndil 2543-2550 32 1.705 0.422 0.075
¥ hindil 25502554 16 1.653 0.550 0.137
DIY ¥19Undl 2543-2550 32 7.087 2.681 0474
¥ hilndl 25502554 16 431 1379 0345

M319h ¥-70 U580 TnogiiouTsigu Talsand 1 (TUF) wafnw Independent Samples T

Test A1 F 1y T- Statistic

A131H ¥-70 13 TnogidiouTrisiu Tals@nd $180 (TUF) nafnyn Independent Samples T

Test A1 F 1Az T- Statistic

Levene's lest
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Std. Error 95% Confidence Interval of
F Sig. t df 2-
Difference | Difference the Difference
tailed)
Lower Upper
Equal variances
Return
assumed 0.897 | 0.349 0919 | 46.000 0.363 -4.694 5.107 -14.974 5.586
Equal variances
not assumed 0846 | 24414 | 0406 4694 5.551 -16.141 6.753
Equal vai
ROE
assumed 2831 | 0.099 2495 | 46.000 0016 3.067 1229 0.592 5.541
Equal variances
not assumed 2882 | 43.073 | 0.006 3.067 1.064 0.921 5213
Equal variances
ROA
assumed | 15.533 | 0,000 3247 | 46.000 | 0.002 3484 1073 1.324 5644
Equal variances
not assumed 4.039 | 45943 0.000 3484 0.863 1.748 5221
Equal variances
PE
assumed | 4.968 | 0.031 | -1.943 | 46,000 | 0.058 -1.984 1.022 -4.041 0072
. 5
not assumed =L703 | 21916 0.103 -1.984 1.165 -4.401 0432
rBv
assumed 1.593 | 0213 0365 | 46.000 | 0717 0052 0.143 -0.236 0340
Equal variances
not assumed 0334 | 24.139 0.741 0052 0.156 -0.270 0375
Equal variances
oy
assumed 4.103 | 0.049 3.153 | 46.000 0.003 2256 0716 0816 3.696
¥ 2
not assumed 3850 | 45917 0.000 2256 0.586 1.076 3435
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M13199 v-71 B5EN Wit lne $18@ (TVO) Independent Samples T Test

4 8. B Lo
A1 NA 71 V3N Uuiuiy Ino 9108 (TVO) Independent Samples T Test
T

dandammn Std. Error
e %241 2543-2554 N Mean Std. Deviation Meaan
Rewrn ¥201ndil 2543-2550 32 6.731 | 21.976 3885
¥ T1indTl 25502554 16 6.088% 29.866 7467
ROE il 2543-2550 32 24770 6.760 1.195
¥'linadl 25502554 16 29289 | 13.102 3276
ROA F21ndtl 2543-2550 32 16713 4.602 0813
¥ liindd) 25502554 16 23.107 11.072 2.76%
PIE Y20t 2543-2550 32 8344 3.606 0.637
F'lilnddl 25502554 16 12,125 6.626 1.657
P/BV ¥21ndd) 2543-2550 32 1933 | 0.758 0.134
2 liin@tl 25502554 16 2974 1.100 275
DIY Fanlndtl 2543-2550 32 16785 26.932 4761
¥ liin@d) 25502554 16 £973 | 6.629 1.657

A o %

M13199 v-72 U380 ey lne ida (TVO) HaAny Independent Samples T Test a1 F uag

T- Statistic

i aov 3 o o & .
1519 -72 U5 Aniuiy Ino $1 (TVO) #afn Independent Samples T Test A1 F 1z

T- Statistic
Levene's l'est
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Std. Error 95% Confidence Interval of
¥ Sig. ' df (2
Difference | Difference the Difference
tailed)
Lower Upper
5 -
Return
assumed 1.329 | 0.255 0085 | 46.000 | 0933 0.643 7.601 -14.658 15944
Equal variances
not assumed 0076 | 23391 0.940 0.643 8417 -16.752 18.038
Equal variances
ROE
assumed |  5.620 | 0022 | -1.585 | 46.000 | 0.120 -4.520 2852 -10.261 1222
Equal variances
not assumed =1.296 | 19.095 | 0210 -4.520 3487 -11.815 2776
Equal variances
ROA
assumed | 11.635 | 0.001 -2.835 | 46.000 | 0.007 6393 2255 -10.933 -1.854
E R
not assumed 2216 | 17.639 | 0.040 6393 2885 -12.464 0323
Equal variances
PE
assumed 5.146 | 0.028 <2570 | 46.000 | 0.013 -3.781 1471 -6.742 -0.820
R :
ot assumed 2130 | 19.564 | 0.046 3781 1775 7489 0073
Equal variances
PBv
assumed 4.807 | 0.033 -3.844 | 46.000 | 0.000 -L.oal 0271 -1.586 -0496
I +
not assumed -3402 | 22.361 0.003 -1.041 0306 -1.67s -0.407
5 ¢
oy
assumed 3.175 | 0.08] 138 | 46.000 | 026 7813 6.868 6.012 21.637
Equal variances
not assumed 1.550 | 37.819 | 0.130 7813 5041 -2.3% 18,020
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M1319% v-73 U3 Tnenylaldsand 1@ (TWFP) Independent Samples T Test

v <o o

- a o
A1 ¥-73 U5in InoamdaTilsdnd $1i0 (TWEP) Independent Samples T Test

[CERTPITINE Std. Error
msiiu 9241 2543-2554 N Mean Std. Deviation Mean
Return Fanlndil 2543-2550 32 6.649 16.801 2970

¥2'liindd) 2550-2554 16 4705 11.802 2973
ROE ¥anlndil 2543-2550 32 11813 3671 0.649
¥2lin@dl 2550-2554 16 21410 2536 0.634
ROA ¥20ndtl 25432550 32 1291% 3.480 0615
¥lin@dl 25502554 16 24.591 3.669 0917
PIE 0@l 2543-2550 32 8078 3.404 0.602
¥2liinddl 25502554 16 6350 0.898 0225
P/BV Fnlndil 2543-2550 32 0.9%4 0.550 0.097
2’ hin@tl 25502554 16 1220 0.210 0.053
DIY Fndtl 25432550 32 7945 4.926 0871
¥2'lin@dl 2550-2554 16 5.92% 0.795 0.199

Jd o w

15199 v-74 V38N TnenyaTsand $10a (TWFP) MadAn Independent Samples T Test i1

F tiag T- Statistic

A15H ¥-74 15 TnomaTisénd $1ia (TWEP) Hafiny Independent Samples T Test 1

F uaz T- Statistic

Levene's lest
for Equality of t-test for Equality of Means
Variances
sig.
Mean Std. Ermor | 95% Confidence Interval of
¥ Sig. 1 df @
Difference | Difference the Difference
tailed)
Lower Upper
——
Return
assumed 2537 | 0.118 0413 | 46.000 | 0.682 1944 4.707 -7.531 11419
Equal variances
not assumed 0463 | 40.407 0.646 1944 4202 -6.547 10434
B %
ROE
assumed | 3.978 | 0.052 | -9373 | 46.000 | 0.000 -9.597 1.024 -11.657 -7.536
Equal variances
not assumed -10577 | 41.076 0.000 9597 0.907 -11.429 -7.764
S 2
ROA
assumed 0.033 | 0.857 | -10.760 | 46.000 | 0.000 -11.672 1085 -13.856 -9.489
Equal variances
not assumed -10568 | 28.716 0.000 -11.672 1104 -13.932 -9412
Equal variances
PE
assumed | 20.797 | 0.000 1.987 | 46.000 0.053 1728 0870 -0.023 3479
3 =
not assumed 2691 | 38685 | 0010 1.728 0.642 0.429 3.027
Equal variances
PBv
assumed | 21.894 | 0.000 -1.648 | 46.000 0.106 0236 0.143 -0.524 0052
5 .
pot assumed 2,133 | 43.992 0.039 0236 ol -0.459 0013
Equal variances
oy
assumed 7.036 | 0.01! 1619 | 46000 | 0.112 2018 1.246 -0.490 4526
§ .
not assumed 2259 | 34123 0.030 2018 0.803 0.203 3833
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M3197 1-75 V3TN avgaanynIsuiiiuidy $19a (UPOIC) Independent Samples T Test

4 i to N
A3 1-75 1R angammnisniniuhay $179 (UPOIC) Independent Samples T Test

dasidumn Std. Error
msiiv 9241 25432554 N Mean Std. Deviation Mean
Return ¥201Indd) 25432550 32 2034 13.176 2329
¥23'hirln@l 2550-2554 16 2610 18,961 4.740
ROE ¥201Inadl 25432550 32 12.652 7.604 1344
¥23'hirln@dl 2550-2554 16 21.705 7.150 1788
ROA ¥anIndil 2543-2550 32 17.740 9.892 1.749
¥23hin@d) 2550-2554 16 2118 11.689 2922
PIE ¥201Inddl 25432550 2 14519 11.049 1953
¥29'hirln@dl 2550-2554 16 8775 5.868 1467
P/IBV ¥nIndil 2543-2550 32 1.64% 0.239 0.042
¥29'hirln@l 2550-2554 16 2161 0.359 0.090
DIY ¥201nddl 25432550 32 10.115 5.042 0891
¥23'hirln@l 2550-2554 16 %114 5187 1297

d‘ a Bﬂl b4 o o
AITNN UV-76 VIEN ﬁﬂq%ﬁ"mﬂiillunlu‘ﬂ"lﬁil 91na (UPOIC) Waﬁﬂ}l"l Independent Samples

T Test A1 F 112 T- Statistic

. a o 2. o
A15W1 ¥-76 1IN angammnIsniniuhdy 150 (UPOIC) Hafiny Independent Samples
T Test A1 F uaz T- Statistic

Levene's l'est
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Std. Error 95% Confidence Interval of
¥ Sig. ! df (2-
Difference | Difference the Difference
tailed)
Lower Upper
L B
Return
assumed | 0.358 | 0.553 -0.123 | 46.000 | 0.903 -0.576 4.686 -10.008 RR8s7
Equal variances
not assumed 0.109 | 22483 0914 0.576 5282 11.515 10364
L >
ROE
assumed | 0274 | 0.603 | -3.964 | 46.000 | 0.000 -9.053 2284 -13.650 4456
Equal variances
not assumed 4048 | 31833 0.000 9.053 2237 -13.610 4496
Foual vari
ROA
assumed | 2.044 | 0.160 | 3224 | 46.000 | 0.002 ~10378 3219 -16.856 3809
Equal variances
not assumed -3.047 | 26,050 | 0.005 -10.378 3405 -17.377 -3378
Equal variances
PE
assumed | 4411 | 0,041 1.940 | 46.000 | 0.059 5744 2961 0216 11703
Equal vari
not assumed. 235 45.751 0.023 5.744 2443 0.826 10.662
Equal variances
rBv
assumed | 0.095 | 0.759 | -5911 | 46.000 | 0.000 0513 0.087 0.688 0339
Equal variances
not assumed -5.175 | 21.840 | 0.000 0513 0.099 -0.719 0308
Equal variances
oy
assumed | 0.418 | 0.521 1283 | 46.000 | 0.206 2,000 1559 1137 5.137
Equal variances
not assumed 1271 | 29.354 0214 2.000 1574 -1.216 s217
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A A o A A %l o 4 o w
ATNN U-77 VIEN gmmwmuﬂmu 910A (UVAN) Independent Samples T Test

M3 1-77 15N gintiniuiunhdy 9190 (UVAN) Independent Samples T Test

[CERT IR Sud. Error
mariu 947) 2543-2554 N Mean Std. Deviation Mean
Return ¥201ndil 2543-2550 32 1.699 7.341 1.29%

¥23'lii1n@T) 2550-2554 16 4252 16.573 4143
ROE F201Indil 2543-2550 32 19.124 16.04% 24837
¥23'l1i1In@T) 2550-2554 16 39.813 16.329 4082
ROA F201ndil 2543-2550 R 14.906 15.012 2654
¥ hiin@T) 2550-2554 16 44937 19.527 4882
P/E F201ndil 2543-2550 32 4,466 5175 0915
¥2'li1In@T) 2550-2554 16 10256 3.803 0951
P/BV F201Indil 2543-2550 2 1344 1.300 0230
¥ liin@t) 2550-2554 16 3.297 0.448 0.112
DIY ¥291ndd) 2543-2550 32 2634 3851 0.681
¥23lii1In@T) 2550-2554 16 8819 4.124 1.031

{ a o a a 50‘ £ o 3
A15199 U-78 VTN gmm%umuﬂﬁn 9109 (UVAN) HaRnY Independent Samples T Test

A1 F 1ag T- Statistic

: e ;o
P15 ¥-78 UM gl miininiuthay §150 (UVAN) #afiny Independent Samples T Test

A1F uaz T- Statistic

Levene's l'est
for Equality of t-test for Equality of Means
Variances
Sig.
Mean Std. Error 95% Confidence Interval of
¥ Sig. t df @-
Difference | Difference the Difference
tailed)
Lower Upper
Equal variances
Return
assumed 8558 | 0.005 -0.743 | 46.000 | 0461 -2553 3435 -9.468 4362
Equal variances
not assumed 0588 | 18.003 -2553 4342 -11.675 6.569
‘Eoual vari
ROE
assumed 0.256 | 0.615 186 | 46.000 | 0.000 -20.689 4942 -30.637 -10.742
Equal variances
not assumed -4.162 | 29.643 0.000 -20.689 4971 -30.847 -10532
Equal variances
ROA
assumed 0919 | 0343 -5.902 | 46.000 | 0.000 -30.031 5.089 -40.274 -19.788
Equal variances
not assumed -5405 | 24.155 0.000 30031 5.556 -41.495 -18.567
Equal variances
PE
assumed 6.641 | 0.013 -3.964 | 46.000 | 0.000 -5.791 1461 -8.731 -2.850
L "
not assumed 4389 | 39318 | 0.000 -5.791 1319 -8.459 -3.123
Equal variances
PBv
assumed | 160.804 | 0.000 -S813 | 46.000 | 0.000 -1.953 0336 -2.629 -1277
1 R
not assumed -7.642 | 42505 | 0.000 -1.953 0256 -2.469 -1438
e 2
oy
assumed 0.010 | 0922 -5.124 | 46.000 | 0.000 -6.185 1207 -8.615 -3.756
Equal variances
not assumed -5.007 | 28330 | 0.000 -6.185 1235 -8.715 -3.656
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MANUIN A

a J Y . . .
NMIAATIEHHAADVUNUAIYANNITDADDINYAD (Multiple Regression Analysis)
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a J
HANITAUATIZHHAAD VLN UAIBANNITOADDENY Y (Multiple Regression
Y v
Analysis) F2uasugnatnaaauat) 2543 091 2550 1uau 8 I vagsrunasugne ludnAduail
= A o = = [ ] o A
2551 D91 2554 910U 4 Y wamIANB LA U 2 B9 AINTNNLEAS

M3199 A-1 U3EM on3iiie11aaded 3108 (APURE) 5291 2543-2550

A1RA A-1 13N ondiiod TaaRad §3A (APURE) %241 2543-2550

Model Summary(b)

Adjusted R | Std. Errorof | Durbin-
Model R R Square Square the Estimate | Watson

1 0.626 0392 0301 79.96621 1410

a. Predictors: (Constant), P/BV, P/E, ROE, ROA

b. Dependent Variable: Retum

ANOVA(b)

Model Sum of Squares daf Mean Square F Sig
1 Regression 111,142,138 4 27.785.534 4.345 | 0.008

Residual 172,654,055 27 6,394.595

Total 283,796.193 31
a. Predictors: (Constant), P/BV. P/E. ROE, ROA
b. Dependent Variable: Retum

CoefTicients(a)
Standardized

Unstandardized Coefficients |  Coefiicients

Model B Std. Error Beta t Sig.

1 (Constant) -19.974 31051 -0.643 | 0525
ROE 1.568 1.079 0.229 1453 | 0158
ROA 2.15% 1533 0.232 1.408 | 0171
PE -0.097 0.058% -0.267 -1.667 | 0.107
P/BV 20.232 7649 0.427 2645 | 0013

a. Dependent Variable: Return
- a o a ay o w 1
M15190 A-2 U3EM on3ie1 1aaded 3108 (APURE) 5191 2551-2554

4 R i gl . 7
AN A-2 1R endiion Taaded §1a (APURE) %241 2551-2554

Model Summary(b)

Adjusted R Std. Exror of Durbin-

Model R R Square Square the Estimate | Watson

1 0.x07 0.651 0.525 31.04581 1.726

a. Predictors: (Constant), P/BV, P/E, ROA, ROE

b. Dependent Variable: Retum

ANOVA(b)
Model Sumof Squares | df Mean Square F Sig
1 Regression 19,803 484 4 4950871 5137 | 0014
Residual 10,602.267 n 963.842
Total 30.405.751 15

a. Predictors: (Constant), P/BV, P/E, ROA. ROE

b. Dependent Variable: Retum

Coeflicients(a)

Standardized
Unstandardized CoefYicients | Coefficients
Model B Std. Error Beta t Sig
1 (Constant) 36476 16.258 -2.244 | 0.046
ROE 2.09% 0.619 0935 | 3391 | 0.006
ROA -1.350 1772 20.166 -0.762 | 0462
PIE 0192 0381 0102 | -0.504 | 0624
P/BV 39.835 9614 0992 414 | 0002

a. Dependent Variable: Return
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A1319N A-3 USHN

a o

AR 3 il outuoidou 3Ha i (ASIAN) ¥241) 2543-2550

Wouduomou Fija 3199 (ASIAN) %241 2543-2550

Model Summary(b)
Adjusted R Std. Error of | Durbin-
Model R R Square Square the Estimate | Watson
1 0539 0.291 0.154 25.00673 2.640
a. Predictors: (Constant), DIY, ROA, P/BV, P/E, ROE
b. Dependent Variable: Retumn
ANOVA(b)
Sum of
Model Squares df Mean Square F Sig.
1 Regression 6,657.652 5 1331530 2129 | 0.094
Residual 16,258.756 26 625337
Total 22916409 3
a. Predictors: (Constant), DIY, ROA, P/BV, P/E, ROE
b. Dependent Variable: Retum
Coellic ients(a)
Standardized
L d Coeff Coeffi
Model B Std. Error Beta t Sig.
1 (Constant) -39.393 27.704 1422 | 0.167
ROE -1.157 1149 -0.410 -L007 | 0323
ROA 2.84 1190 0615 2359 | 0024
P/E L7127 1154 0.305 1.496 | 0.147
PBV 2389 27317 0221 0.875 | 0390
DIy -0.197 1679 -0.035 -0.117 | 0907

a. Dependent Variable: Return

A 9 <3 A 2 9 o v 1 ~
139N A-4 VTN DU ULDLBYU "’If“l{\lqﬂ 9107 (ASIAN) ¥291 2551-2554

AR -4 v oatuoou FHa Tl (ASIAN) ¥4 2551-2554

Model Summary(b)
Adjusted R Std. Erorof | Durbin-
Model R R Square Square the Estimate | Watson
1 0493 0.243 .032 33.0751% 2314
a. Predictors: (Constant), P/BV, ROA, P/E. ROE
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares. dar Mean Square F Sig.
1 Regression 3869328 4 967332 0.884 | 0505
Residual 12,033,645 1" 1,093 968
Total 15902973 15
a. Predictors: (Constant), P/BV, ROA. P/E, ROE
b. Dependent Variable: Retum
Coeflicients(a)
Standardized
! dized Coeffi CoefTi
Model B Std. Error Beta t Sig.
1 (Constant) 3.515 59.983 0.059 | 0954
ROE 0.284 1323 0.125 0215 | 0834
ROA 7459 -0.233 0409 | 0.690
PE 4393 0572 1.0%7 | 0300
PBV -11.397 84.859 -0.070 -0.134 | 0.896

a. Dependent Variable: Return
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A1 19N A-5 VTEN HNT¥OUAAAT 910A (CFRESH) %291 2543-2550

- - o - o 2 v e
AR A-5 UM BdawBudads $10a (CFRESH) ¥241) 2543-2550

Model Summary(b)
Adjusted Std. Error of | Durbin-
Model R R Square R Square the Estimate | Watson
1 0.535 0.287 0.149 18.50459 2726
a. Predictons: (Constant), DIY, P/E. ROA, P/BV, ROE
b. Dependent Variable: Retum
ANOVA(b)
Sum of
Model Squares dar Mean Square F Sig.
1 Regression 3.576.830 5 715.366 2089 | 0.099
Residual 902912 26 342420
Total 12479.742 3
a. Predictors: (Constant), DIY, P/E, ROA, P/BV, ROE
b. Dependent Variable: Retum
Coefficients(a)
Standardized
Unstandardized Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) <24.006 15.44% -1.554 | 0.132
ROE -0.788 0516 -0.530 -0.965 | 0344
ROA 1.361 0.748 0.795 1.820 | 0.080
PE 0.801 0982 0.179 0815 | 0422
P/BV 14,4585 10,163 0.388 1.425 | 0.166
DIY -0.1%5 0389 0102 | -0476 | 0638
a. Dependent Variable: Return
M31971 A-6 U3 EN Fulsvdudaas $1i7 (CFRESH) 9241 2551-2554
- ( ) 1 _
AR A6 U3 FrlswBuTac 1 (CFRESH) $241) 25512554
Model Summary(b)
Adjusted
R Std. Error of | Durbin-
Model R R Square Square | the Estimate | Watson
1 0.751 0.564 0346 2311606 3175
a. Predictors: (Constant), DIY, ROA, P/E, P/BV, ROE
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares dr Mean Square F Sig.
1 Regression 6.918.347 5 1,383.669 2589 | 0.094
Residual 5,343.523 10 534352
Total 12.261.871 15
a. Predictors: (Constant), DIY, ROA, P/E, P/BV, ROE
b. Dependent Variable: Retum
Coefficients(s)
Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 89.873 42,000 2,140 | 0.058
ROE 1.453 3332 0.325 0436 | 0672
ROA 3775 3107 0.789 1215 | 0252
PIE 0.007 0506 0.003 | 0014 | 0989
P/BV -57.882 21988 -1.100 -2.632 | 0.025
DIy -5.512 2.746 -0.658 2007 | 0072

a. Dependent Variable: Return
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A a o o ay ¢ ‘e v T
A1 A-7 Ui Heud @ Yaninialug) $1i (CHOTI) %41 2543-2550

A A o Y < Aa v 4 1" o W ] ~
ATNN A-7 UTYN ﬂ@ﬂlﬂui%ﬁﬁ@luﬂWﬂﬂlﬂtfg 9109 (CHOTI) ¥4 2543-2550

Model Summary(b)
Adjusted Std. Error of | Durbin-
Model R R Square R Square the Estimate Watson
1 0472 0222 0.073 13.30596 2518
a. Predictors: (Constant), DIY, P/E, ROE, ROA, P/BV
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares dar Mean Square F Sig
1 Regression 1315992 5 263.19% 1457 | 0.22%
Residual 4,603.260 26 177.048
Total 5,919.252 3
a. Predictors: (Constant), DIY, P/E, ROE, ROA, P/BV
b. Dependent Variable: Retum
Coellicients(a)
Standardized
L Coefici Coeffici
Model B Std. Error Beta t Sig.
1 (Constant) -20.551 10.683 -1.924 | 0.065
ROE <0.205 0.460 “0.104 -0.445 | 0.660
ROA 0.546 041 0299 1331 | 0195
P/E 0.049 0.056 0.169 0880 | 0387
P/BV 34218 19.633 0519 1.743 | 0.093
DIy -LOS0 0.533 0512 =2.026 | 0053

a. Dependent Variable: Return
A A o Y <3 Aa o 4 1 o 1 ~
AITNN A-8 VIHN ﬂmwuhmmumﬂiwm 91nA (CHOTI) ¥4 2551-2554

A a-8 15 Hoadu v Janfnnng) S (CHOTD %241 2551-2554

Model Summary(b)
Adjusted R | Std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
1 0.629, 0.396 0.094 6.54552)  1.693)
a. Predictors: (Constant), DIY, P/E, ROE, P/BV, ROA
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares dr Mean Square F Sig
1 Regression 250959 5 56192 1.312] 0.333
Residual 428.43% 10| 42.844
Total 700.397 15|
a. Predictors: (Constant), DIY, P/E, ROE, P/BV, ROA
b. Dependent Variable: Retum
Coefficients(a)
Standardized
Unstandardized Coefficients |  Coefficients
Model B Std. Error Beta t Sig
1 (Constant) 96.420| 62.169| 1.551) 0.152
ROE -5.622 3.824 “2.863  -1.469) 0.173
ROA 3.068 2.778 1939 1.104] 0299
P/E =11.639| 8691 =1.645 -1.339] 0.210
P/BV 60.255 37.370| 2357 1612 0.13¥
DIY -3.463 1.761 0819 -1.966( 0.07Y

a. Dependent Variable: Return
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AN -9 Ui BoaIni Idsduiad $ia (m) 941 2543-2550

Model Summary(b)

M3199 A-9 U3 o lwi Tsiuilad 1da (CM) 3291 25432550

Adjusted Std. Errorof | Durbin-
Model R R Square RSquare | the Estimate | Watson
1 0.661 0436 0.328 9.8403% 2032
a. Predictors: (Constant), DIY, P/BV, P/E, ROA, ROE
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares dar Mean Square F Sig.
1 Regression 1.949.00% 5 389.502 4.025 | 0.00%
Residual 2.517.661 26 96.833
Total 4466670 3
a. Predictors: (Constant), DIY, P/BV, P/E, ROA, ROE
b. Dependent Variable: Retum
Coeflicients(a)
Standardized
L da d Coefici Coetli
Model B Std. Error Beta t Sig.
1 (Constant) ~24 K86 21.904 <1136 | 0266
ROE 0.63% 0.810 0.302 0.787 | 043%
ROA 0243 0.665 0.131 0.366 | 0.717
PE -0.437 0.594 <0.141 <0.736 | 0468
PBV 56419 21.316 0458 2647 | 0014
DIy -2955 1.544 0.404 =1913 | 0.067

a. Dependent Variable: Return

AR A-10 v5Im Godhnoi dsauflad $iia (M) $241 25512554

M15190 A-10 V3 EW Fealmi Trsiui{ad $100 (CM) 9291 2551-2554

Model Summary(b)
Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
| 0.66% 0416 0169 1218696 2.13]]
a. Predictors: (Constant), DIY, ROE, P/BV, P/E, ROA
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares | df Men Square | F | Sig.
| Regression 1,196.187] s 239237 1611 0243
Residual 1485221 10 148522
Total 2,6%1.408 15
a. Predictors: (Constant), DIY, ROE, P/BV, P/E, ROA
b. Dependent Variable: Retum
Coeflicients(a)
Standardized
Unstand Coefti Coeff
Model B Sud. Error Beta t | sig
| (Constant) 2260 34720 0641 0534
ROE 03100 5715 0110 0054 0954
ROA 1970, 2965 0725 0.664) 0522
PE 0066 1794 0031 0037 0979
PBV 12684 59664 0212 0213 0534
DIY 0%91 2236 0130 039 0.699

a. Dependent Variable: Retumn
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A1 A-11 uiin s g Inadusionns §ia (CPF) $141 2543-2550

M3198 A-11 138 3 Iaaduaionns 91a (CPF) ¥241l 2543-2550

Model Summary(b)
Adjusted Std. Error of | Durbin-
Model R R Square R Square the Estimate | Watson
1 0.691 0477 0377 13.59130 2340
a. Predictors: (Constant), DIY. P/BV, P/E, ROA. ROE
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares dar Mean Square F Sig
1 Regression 4.386.356 5 8772 4.749 | 0.003
Residual 4.502.809 26 184,723
Total 9.189.165 31
a. Predictors: (Constant), DIY. P/BV, P/E, ROA, ROE
b. Dependent Variable: Retum
Coefficients(a)
Standardized
U d: C fi CoefTici
Model B Std. Error Beta t Sig.
1 (Constant) -35.710 16219 -2.202 | 0.037
ROE -3350 1.662 -L012 2015 | 0.054
ROA 3888 1.606 0857 | 2421 | 0023
PE -0275 0417 4.165 -0.658 | 0516
P/BV 54340 23.056 0.505 2357 | 0.026
DIY 0326 0411 168 -0.793 | 0435

a. Dependent Variable: Return
A13197 A-12 U3 3y Inndueionns 910a (CPF) %41 2551-2554

AR A-12 vhin i g lnadwsiens $iia (CPF) 341 25512554

Model Summary(b)
Adjusted R Std. Error of | Durbin-
Model R R Square Square the Estimate | Watson
1 0.828 0.685 0.527 18.34565 2172
a. Predictors: (Constant), DIY, ROE, P/E. ROA. P/BV
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares dr Mean Square F Sig.
1 Regression 7, 604 5 1.463.121 4347 | 0023
Residual 3.365.628 10 336.563
Total 10,6%1.232 15
a. Predictors: (Constant), DIY, ROE, P/E, ROA, P/BV
b. Dependent Variable: Retum
Coeflicients(s)
Standardized
1 Coefli Coefli
Model B Std. Error Beta t Sig.
1 (Constant) 32503 39.016 0841 | 0420
ROE -10470 5.685 -3.335 -1.842 | 0.095
ROA 17713 5.543 3.025 3.195 | 0.010
P/E -4.023 2.126 -0.700 -1.893 | 0.08%
P/BV 18204 24.287 0.831 0.750 | 0471
DIY -10575 5.840 0472 -1L811 | 0.100

a. Dependent Variable: Return
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d o £ o : s
M3 A-13 Ui gumsgaamnssuiuiuha $iia Cp1) 941 25432550

Model Summary(h)

M3197 A-13 V3N gunsgaavnssuiniulhdy $1da (CPI) 941 2543-2550

Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
1 0412 0.170 0.010 3753205 207
a. Predictors: (Constant), DIY, P/BV, P/E, ROA, ROE
b. Dependent Variable: Return
ANOVA(b)
Model Sum of Squares dr Mean Square F Sig.
1 Regression 7.491.894 5| 1498379 1.064) 0.403
Residual 36,625.022] 26| 1.408.655)
Total 44,116.916) 31
a. Predictors: (Constant), DIY, P/BV, P/E, ROA, ROE
b, Dependent Variable: Return
Coeflicients(a)
Standardized
Unstandardized Coeflicients |  Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) ~21.590| 29.027| -0.744 0464
ROE 0.297; 1.33 -0.092) -0.223 0.829
ROA 0.691 1.749 0.142) 0395 0.696
P/E <0.021 0.056 -0.069| -0.374 0.712f
PBvV 37.522 29.31¥| 0.283]  1.280, 0.212
DIY -1.45% 1780 0208 -0.819| 0.420

a. Dependent Variable: Return

E]

- - . ¥ . s .
ARA A-14 UM s garmna s uiuthay $iia (P 141 2551-2554

Model Summary(b)

d‘ a o %’ v o 4 1
M13197 A-14 V3N gunsgaamnssusiniuhdy Sia (CPD) %91 2551-2554

Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
1 0.747 0.558; 0337 9479331 1.940
a. Predictors: (Constant), DIY, ROA, P/BV, P/E. ROE
b. Dependent Variable: Return
ANOVA(b)
Model Sum of Squares af Mean Square F | sig
1 Regression 1.135.866, s 227.173  2.528 0.099
Residual K9K.576 10 89.85K
Total 2,034,442 15
a. Predictors: (Constant), DIY, ROA, P/BV. P/E, ROE
b. Dependent Variable: Retumn
Coellicients(a)
Standardized
u C Ci
Model B Std. Error Beta t Sig.
1 (Constant) -84.517 39413 =214 0.05Y
ROE 0.059) 0928 0035 0,064 0951
ROA 0.061 1379 00200 0.044 096
PE 0.792 0.445 0583 L1778 0.106
P/BV 91963 50859 0480 1508 0.101
DIY 0.852 0.724 0334 1177, 0266

a. Dependent Variable: Return
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A3 19N A-15 VIEN Dmettia UUd 31nA (EE) ¥291) 2543-2550

AR A-15 VTN Bmaitia leued $iia

Model Summary(b)
Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
1 0.546 0.299 0.195 6588176 2534

a. Predictors: (Constant), P/BV, ROE, P/E, ROA

b. Dependent Variable: Retum

ANOVA(b)
Model Sum of Squares df Mean Square Fo| sie
1 Regression 49,%90.943 4 12472736, 2.874] 0.042
Residual 117,190.974 27 4,340 406
Total 167.081.917 3l
a. Predictors: (Constant), P/BV, ROE, P/E, ROA
b. Dependent Variable: Retum
Coeflicients(a)
Standardized
U Coeffici C
Model B [ Std. Error Beta t Sig.
1 (Constant) ~49.812 31368 ~1.58% 0.124
ROE “0.768 0.5%0 0216 -1.304] 0.203
ROA 2,176 2,681 0164 0812 0424
P/E “0.075 0.04% 0275 -1.578 0.12
PBV 25937 10.295/ 0585 2511 0.009

a. Dependent Variable: Return

A1519% A-16 VIEN Dneila UL 31na (EE) %391) 2551-2554

A1 A-16 UHI Bmeitia toued 1A (EE) 341 2551-2554

Model Summary(b)
Adjusted R| Std. Error of the | Durbin-
fodel R R Square Square Estimate | Watson
1 0.5%9) 0.347 01m 59.00809  2.170)

a. Predictors: (Constant), P/BV, ROE, P/E, ROA

b. Dependent Variable: Retum

ANOVA(b)
Model Sum of Squares dr Mean Square F Sig.
U Regression 20,343.546, 4 5085886 1.461 0.274
Residual 3%,301.497 11 3.481.954
Total S8.645.043 15

a. Predictors: (Constant), P/BV, ROE, P/E, ROA

b. Dependent Variable: Retum

Coeflicients(a)

Standardized
! CoefTu C fi

Model B Std. Error Beta t Sig.

1 (Constant) -60.825/ 34.770 -1.749| 0.108
ROE ~4.205 2.664 0515 -1.578 0.143
ROA 0.976| 4.628 -0073] 0211 0837
P/E 0.644 0.690 0291 0934 0371
P/BV 16.555 14.680 0283 LI28 028

a. Dependent Variable: Return
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M3197 A-17 U3 aueudased i (F&D) 3241l 2543-2550

< & 4

= a o o o .
AW RN A-17 VTHN ﬁuﬂ!!i)‘uﬂﬁﬁﬂ A (F&D) 3341 2543-2550

Model Summary(b)
Adjusted R Std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
1 0.629. 0.395 0.279 2243756(  2.65¢

a. Predictors: (Constant), DIY, P/E, ROE, ROA, P/BV

b. Dependent Variable: Return

ANOVA(b)
Model Sum of Squares | df Mean Square | F | Sig.
1 Regression X,556.991 5 1711398 3399 0.017]
Residual 13,089,544 26 so3444
Total 21,646,535 31

a. Predictors: {Constant), DIY, P/E, ROE, ROA, P/BV

b. Dependent Variable: Return

Coefficients(a)

Standardized
L Coefi C

[Model B Std. Error Beta t Sig.

1 (Constant) -28.276| 12,176 -2.322 0.02
ROE -0.621 0277 0492 -2.241] 0.034
ROA 2.085 0.793 0.623  2.628) 0.014
P/E -0.052 0.109 -0.076 -0.471| 0.641
P/BV 40.714 22573 (1.4551 1.804) 0.083
DIY -3.339 1.766 0423 -1.891| 0.070

a. Dependent Variable: Return

A o v

M3h A-18 U3HM Hauoudased 91ia (F&D) 3291 2551-2554

v &

AN A-18 UM Hauouaased i (F&D) 941 25512554

Model Summary(b)
Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
1 0.672 0.452 0178 4910067 1,547

a. Predictors: (Constant), DIY, ROA, P/E, P/BV, ROE

b. Dependent Variable: Retum

ANOVA(b)

Model Sum of Squares | df Mean Square | F | Sig.

1 Regression 19.884.774 5| 3976955 1649 0234
Residual 24,117.59 10 2,411,760
Total 44,002.370 15

a. Predictors: (Constant), DIY, ROA, P/E, P/BV, ROE

b. Dependent Variable: Retum

Coefficients(a)

Standardized
Unstandardized Coefficients |  Coefficients
Model B Std. Error Beta t Sig
1 (Constant) -64.310 68.356 -0.941] 0.36Y
ROE -4.799 7393 <0626 -0.649| 0531
ROA 17.903 11.212 1209 1.597] 0.14)
P/E 0.132, 0.833 0043 0159 05877
BV -32.420 138915 “0.163  -0.233| 0.820
DIY 0.3%3) 11.905| 0015 0.032] 0975

. Dependent Variable: Return
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A1319N A-19 VIEN BOWAN 910A (GFPT) 1291 2543-2550

A1 RN A-19 15N NN $1n (GFPT) %141 2543-2550

Model Summary(b)
Adjusted R| Std. Error of the | Durbin-|
Model R R Square Square Estimate | Watson
1 0.772 0.596 0.5|7‘§ 1879414 2.626f
a. Predictors: (Constant), DIY, ROA, P/E, P/BV, ROE
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares af Mean Square F | sig
1 Regression 13,535.979 5 2,707.196  7.664) 0.000)
Residual 9,183.713 26 353.220
Total 22.719.691 31
a. Predictors: (Constant), DIY, ROA, P/E, P/BV, ROE
b. Dependent Variable: Retum
Coefficients(a)
Standardized
L Coeffi Coeffi
Model B Sw.Emor|  Bet t | sig
1 (Constant) 102000 %209 -1.243 0229
ROE -1.511 (l,49~lvj -0.655 -3.059 0.005
ROA 3018 0.633: 0971 4926 0.0004
PE 0.018] 0209 0012) 0088 0.93
P/BV 11.999) 16.060 0.146/  0.747 0462
DIY 0921 0768 0241 -1.200 0241
4. Dependent Variable: Return
13197 7-20 1350 ST $1% (GEPT) $247) 2551-2554
- ( ) A -
A1 A-20 1 Do 113 (GFPT) 41 2551-2554
Model Summary(h)
Adjusted R| Std. Error of the | Durbin-
[Model R R Square Square Estimate | Watson
1 0.746 0.556, 0334 18,0362 1713
a. Predictors: (Constant), DIY, ROA, P/BV, ROE,
b. Dependent Variable: Return
ANOVA(b)
Model Sum of Squares dr Mean Square F Sig.
1 Regression 4,072.429| 5 Kl44x6 2,504 0.102
Residual 3,253.078 10 325.308
Total 7.325.507 15
a. Predictors: (Constant), DIY, ROA, P/BV, ROE,
b. Dependent Variable: Return
Coeflicients(a)
Standardized
, i ot
IModel B Std. Error Beta t Sig.
1 (Constant) -15.922| 99.995 0159 0.877
ROE “11.506) 5.668 <2703 -2.083| 0.064
ROA 16.768| 4770 1.87¢ 3,515/ 0,006
PE =13.705 16.209 <2093 -0.845| 0414
P/BY 74915 76814 2536 0975 0352
DIY 5.877 3089 0932 1,903 0.086]

a. Dependent Variable: Return
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ARA A-21 W3 WIATing $1iA (HTC) 9241 2543-2550

M990 A-21 VTHN MANNg 3109 (HTC) 5291 2543-2550

A15190 A-22 VTHN MIANNg 3109 (HTC) %91 2551-25

Model Summary(b)
|Adjusted R| Std. Error of the | Durbin-
[Model R R Square Square Estimate Watson
1 0.555, 0.30%. 0175 119870 1.726
a. Predictors: (Constant), DIY, ROA, P/BV, P/E, ROE
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares dr Mean Square F Sig.
U Regression 1,660,649 S| 332130 2312 0073
Residual 3,735.703 26 143 651
Total 5.396.. 3
a. Predictors: (Constant), DIY, ROA, P/BV, P/E, ROE
b. Dependent Variable: Retum
Coefficients(a)
Standardized
Unstandardized Coefficients |  Coefficients
Model B [ Sul. Error Beta t Sig.
1 (Constant) ~42.273 17.632 <2395 0.024
ROE -2.824 1.930 “0.765 -1.463 0.155
ROA 2.79% 1374 0772 2,036/ 0.05%
PE 0.160 0.181) 0.196  0.8%7| 0.3K3
PBYV 41.125 17892 0643 2299 0.03
DIY 1.28% 1.560 0.155  0.826/ 0417
a. Dependent Variable: Return
54
A1 A-22 U3 WIRANG $1A (HTC) 3241 25512554
Model Summary(b)
Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate Watson
1 0.730, 0.533 0.299 1847415 2.823]
a. Predictors: (Constant), DIY, ROE, P/E, P/BV, ROA
b. Dependent Variable: Return
ANOVA(b)
[Model Sum of Squares df Mean Square F Sig.
1 Regression 3,888,039 5 777,608 2.278| 0.125
Residual 3412041 10 341294
Total 7,300,950 15
a. Predictors: (Constant), DIY, ROE, P/E, P/BV, ROA
b. Dependent Variable: Return
Coeflicients(a)
Standardized
1 ized Coeflici Coefli
Model B Std. Error Beta t Sig.
1 (Constant) <26.634) 14,471 “1.840| 0.096]
ROE 0.643 3038 0082 -0.212] 0.837]
ROA 5.955) 3469 0612 1717 0.117)
PE 0.328 0422 0213 0777 0.455
PBvV ~1.196, 32.3m 0011 -0.037] 0971
DIy 3.963 2965 0359 1336/ 0.211

a. Dependent Variable: Return
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AN A-23 Uhin maveuuny $1ia (KSL) %141 2543-2550

A1319N A-23 VIEN 1918V ULNY 310A (KSL) 291 2543-2550

Model Summary(b)
Adjusted R Std. Error of | Durbin-
Model R R Square Square the Estimate Watson
1 0781 0610 0432 X.63004 26
a. Predictors: (Constant), DIY. ROE. ROA. P/E, P/BV
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares daf Mean Square F Sig.
1 Regression 1278894 s 255779 | 3434 | 0041
Residual £19.253 1 74.47%
Total 2,09%.147 16
a. Predictors: (Constant), DIY, ROE, ROA, P/E, P/BV
b. Dependent Variable: Retum
Coeflicients(a)
Standardized
Unstandardized Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant)} -35.804 36437 <0983 | 0347
ROE 3.295 3384 0321 | 0973 | 0351
ROA -1.742 1438 -0.736 | -1212 | 0251
PIE 0.903 0368 -LO31 | -2452 | 0032
P/BV 24,868 10591 2.161 23458 | 0.039
DIy -3.142 4581 -0.274 | 0.686 | 0.507
a. Dependent Variable: Return
3197 A-24 V3N thataveuuny $15 (KSL) 3243 2551-2554
- (KSL) %341 2551-
A 24 viim shmavonunu §iia (KSL) 924 2551-2554
Model Summary(b)
Adjusted R| Std. Error of the | Durbin-
Model R R Square Square imate | Watson
1 0.481 0.231 -0.153 24.1672 117
a. Predictors: (Constant), DIY, ROE, P/E, P/BV, ROA
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares | df’ Mean Square | F | Sig.
| Regression 1,756,321 5 351264 0.601) 0.701
Residual 5,840,564 10 584.056
Total 7.596.885] 15
a, Predictors: (Constant), DIY, ROE, P/E, P/BV, ROA
b. Dependent Variable: Return
Coeflicients(a)
Standardized
! Coeffi Coeffici
Model B Std. Error Beta t Sig.
| (Constant) 104,824 79.545 -1318) 0217
ROE 7.230 5899 1503 1.226] 024y
ROA 9,724 §.527 -1.4320 1140 0.281
PE 0.110 0.192 0251 0575 0.574
P/BV 37.5%0) 24183 0823 1554 0.151
DIy 19.393] 16.231 0878 1195 0.260

a. Dependent Variable: Return
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M990 A-25 VTHN ANMUINAAS UM 9109 (LEE) 3291 2543-2550

A
MITNN N-26

a

U3

v

N

=
a

ARA A-25 15IM Drianndadust 1109 (LEE) %241 2543-2550

Model Summary(b)
Adjusted R | Std. Errorof | Durbin-
Model R R Square Square | the Estimate | Watson
1 0379 0.143 0021 1631219 2116
a. Predictons: (Constant), DIY, P/BV, ROE, ROA, P/E
b. Dependent Variable: Retum
ANOVA(D)
Model Sum of Squares | df Mean Square F sig
1 Regression 1156943 5 231380 | 0870 | 0515
Residual 6918279 26 266,088
Total %0752 31
a. Predictors: (Constant), DIY, P/BV, ROE, ROA, P/E
b. Dependent Variable: Retumn
Coeflicients(a)
Standardized
e & Codhi
Model B [ su. £rror Bet i Sig.
1 (Constant) 2578 35.468 0073 | 0943
ROE 0.361 0471 0158 | 0767 | 0450
ROA 0.159 1268 0043 | 0125 | 0901
PE 3617 2388 0852 | -1515 | 0142
PBYV 3378 18643 0.840 0.082
DIY 0.363 0379 0204 | 0957 | 0347
a. Dependent Variable: Return
Wawansael 199 (LEE) $241) 2551-2554
(LEE) %41 2551-
A1T 126 13 DA NS 190 (LEE) 9241 2551-2554
Model Summary(h)
Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
1 0889 0.791 0.6X7 932989 2.167]
a. Predictors: (Constant), DIY, ROE, P/E, ROA, P/BV
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares | df Mean Square | F | Sig
| Regression 3.295.353)| b 659071 7571 0.004
Residual X70.469) 10 X7.047
Total 465,823 15
a. Predictors: (Constant), DIY, ROE, P/E, ROA, P/BV
b. Dependent Variable: Retum
Coellicients(a)
Standardized
1 Coeflici Ci
Model B [ std. Error Beta t | sig
| (Constant) 186573 66292 2519 001
ROE X048 5883 118 1368 0.201
ROA M08 2414 0014 -0.045 0969
PE 18646 6771 1353 2754 0.020
PBY 631100 51653 0654 1222 0250
oy ~1.410 0880 0286 -1.603 0.140

a. Dependent Variable: Return
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1300 A-27 15 dige (szmane) $iia (LST) 9l 25432550

Model Summary(b)

M15199 A-27 V3N arge Wszmalng) e (LST) 3291 2543-2550

A1319N A-28 VIEN

Adjusted R| Std, Error of the | Durbin-
Model R R Square Square Estimate Watson
1 0.437 0.191 0.03 15.55233]  1.473|
a. Predictors: (Constant), DIY, P/BV, ROA,
b. Dependent Variable: Return
ANOVA(b)
Model Sum of Squares dar Mean Square F | sig
1 Regression 1,4K5.5K4] 5| 297.117)  1.228) 0.324)
Residual 6,28K.745] 26 241.875
Total 7.774.330, 31
a. Predictors: (Constant), DIY, P/BV, ROA, P/E, ROE
b. Dependent Variable: Return
Coeflicients(a)
Standardized
Unstandardized Coefficients | Coefficients
IModel B Std. Error Beta t Sig.
1 (Constant) =20.156| 23.495| 0858 0.39
ROE 0.260) 0.962 0.086/  0.270, 0.78Yf
ROA 0.710| 0.996 0226/ 0.712) 0.4K3
P/E 0.31%; 1.146 0.084)  0.278 0.783
PBv 10.635 17.814 0.193]  0.597) 0.556
DIy -0.251 0.235| 03011 -1.067| 0.29¢

a. Dependent Variable: Return

]
o

GRGR

AR A28 u5m mige (szma’ne) $iia (LST) ¥4l 25512554

@szmealng) 3199 (LST) %293 2551-2554

Model Summary(b)
Adjusted R| Std. Error of the | Durbin-
Model R R Square Squre | Estimate | Watson
1 0.795 0632 0447 1955230 1.6%9)
a. Predictors: (Constant), DIY, ROA, P/E, P/BV, ROE
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares | df Mean Square | F | Sig.
1 Regression 6,572.312 s 1314462 3.428 0.04¢
Residual 3,534,666 10 383467
Total 10406978 15
a. Predictors: (Constant), DIY, ROA, P/E, P/BV, ROE
b. Dependent Variable: Retum
Coeficients(a)
Standardized
t Coefi Coefici
Model B Sid.Emor|  Beta t | sig
1 (Constant) 169.595) 94900 1790 0.104
ROE 3345 34260 0787 0976 035
ROA 4678 2542 701 1.840 0.096
PE 0459 0832 0361 -0.552 059
PV %4036 28684 0941 2930 001
DIY 12241 4922 0783 :.4::7; 0032

a. Dependent Variable: Return
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A1319N A-29 VIHN VIAEIUNITIU 310A (MALEE) %291 2543-2550

AR A-29 VTN INARTING M §10A (MALEE) 241) 2543-2550

Model Summary(b)
Adjusted | Std. Error of the | Durbin-
Model R RSquare | RSquare |  Estimate | Watson
1 0293 0.086 ~0.050 27.19547 1.862
a. Predictors: (Constant), P/BV, ROE, P/E, ROA
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares | df Mean Square F | sig
1 Regression 1.870.874 4 467.71% 0632 | 0644
Residual 19.969.021 27 739.593
Total 21,839.805 31
a. Predictors: (Constant), P/BY, ROE, P/E, ROA
b. Dependent Variable: Retum
Coellicients(a)
Standardized
Unstandardized Coefficients | Coefficients
Model B Std. Error Beta v | sig
1 (Constant) 4.72% 7973 0.593 | 0.55%
ROE 0.026 0.132 -0.050 <0196 | 0.846
ROA 1.723 1249 0.336 1380 | 0.179
PE 0106 0.661 0036 <160 | 0874
PBV <0.072 1174 0012 <.062 | 0951
a. Dependent Variable: Return
13197 A-30 13N LIRS WNT L $158 (MALEE) $747) 2551-2554
- ( ) U R
AN A-30 WM IAMmNE Y $1% (MALEE) 3241 2551-2554
Model Summary(b)
Adiusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
1 0455 0.207, -0.082 4598546 2.864)
a. Predictors: (Constant), P/BV, ROE, ROA, P/E
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares | df MenSqure | F | Sig
1 Regression 6,065.183 4 1516296 0717 0594
Residual 23,261.283 1" 2114662
Total 29,326 466 15
a. Predictors: (Constant), P/BV, ROE, ROA, P/E
b. Dependent Variable: Retm
Coefficients(a)
Standardized
L CoefTi CoefTi
IModel B Std. Emor Beta t Sig.
1 (Constant) 6917 15244 0454 0659
ROE “0.036 0075 0165 -0451 0.6400
ROA 1249 2458 0176 0509 0621
PE 4196 6.727, 0251 0624, 0545
P/BV 5158 17.035, 0135 0303 0.76Y

a. Dependent Variable: Return
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A n A-31 uhim Tued Bumeiiusumn Siia (MINT) ¥4 2543-2550

3190 A-31 V3EN lues dumesiusunua $199 (MINT) 5291 2543-2550

Model Summary(b)
Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
I 0.353 0.125; ~0.043 2255915, 2,130
a. Predictors: (Constant), DIY, ROE, P/E, ROA, P/BV
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares | df Mean Square | F | Sig
1 Regression 1.88X.169| 5 377.634  0.742) 0.599
Residual 13,231.79%] 26| S08.915|
Total 15,119.967 31
a. Predictors: (Constant), DIY, ROE, P/E, ROA, P/BV
b. Dependent Variable: Retum
CoelMicients(a)
Standardized
L dardized Coefiic Coefici
IModel B Std. Error Beta t Sig.
I (Constant) 27.143 44.245 0613 0.545
ROE 0115, 2309 0017 0.050, 0961
ROA -3.857 4.529 <0252 -0.852| 0402
P/E 0.459 0442 0303 1039 0308
PBY 5.368 5218 0319 1029 0.313
DIY 0.841 2.047, 0116 0411 0.684f

. Dependent Variable: Return

M3190 A-32 VTEN lues dumesiusuLua $199 (MINT) 291 2551-2554

M3 32 1 luned Bumediuiua $iia (MINT) ¥4 2551-2554

Model Summary(b)
Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
1 0.665 0.442 0.163 1911241 2169
a. Predictors: (Constant), DIY, P/E, ROA, ROE, P/BV
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares. dr Mean Square F Sig.
1 Regression 2.895.079, 5| 579016/  1.585 0.250
Residual 3,652.843 10 365.284)
Total 6.547.922 15|
a. Predictors: (Constant), DIY, P/E, ROA, ROE, P/BV
b. Dependent Variable: Retum
Coefficients(a)
Standardized
L tzed Coeffick Coeffics
Model B Std. Error Beta t Sig.
U (Constant) ~43 488 76.2K( “0.570| 0.5%1
ROE 2,673 3.735) 0399 0.716, 0.491)
ROA -5.022 4.766 -0.597| -1.054 0317
P/IE 1.574; 2274 0501 0.692) 0.508
P/BY 4.654) 16.935| 0191 0.275 0.789
DIy 3373 8339 0.122] 0404 0.694

a. Dependent Variable: Return
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A15799 7-33 131N Ted% n31 $1iA (OISHI) ¥241] 2543-2550

A1 RA A-33 Ui 1083 nj1 $1ia (OISHD 241l 25432550

Model Summary(b)

Adjusted Std. Error of | Durbin-

Model R R Square R Square the Estimate | Watson

1 0.67% 0.459 0.1%9 15.85922 2358

a. Predictors: (Constant), DIY, ROA, P/E, ROE, P/BV

b. Dependent Variable: Retum

ANOVA(b)
Model Sum of Squares | df Mean Square 3
| Regression 2.137.308 5 427462 | 1700
Residual 2,515.14% 10 251.515
Total 4.652.457 15
a. Predictors: (Constant), DIY, ROA, P/E, ROE. P/BV
b. Dependent Variable: Retum
Coefficients(a)
Standardized
L dardized Coeffici Coeftici
Model B Std. Error Beta t Sig.
1 (Constant) 9491 10.962 -0.866 | 0407
ROE 0.797 0.56% 0572 1.405 | 0.190
ROA 0277 0.876 168 “0.316 | 0.759
PE 1082 0.%96 0495 1.207 | 0.255
P/BV 6.757 X289 0.394 0.815 | 0434
DIy <1576 3.256 ~1.OX0 =2.327 | 0.042

a. Dependent Variable: Return
A13197 A-34 U3 Tedd n31 $1a (OISHI) 3241 2551-2554

AR A-34 v 105% nj1l $11ia (OISHI) $41) 25512554

Model Summary(b)
|Adjusted R| Std. Error of the | Durbin-
todel R R Square Square Estimate | Watson
U 0.658 0433 0.150 1404065  2.064|

a. Predictors: (Constant}, DIY, ROA, ROE, P/E, P/BV
b. Dependent Variable: Retum

ANOVA(b)
fodel Sum of Squares ar MemSquae | F | Sig
i Regression 1.508.165 5 301633 1.53
Residual 1,971.399 10 197.140
Total 3479.564 15

a. Predictors: (Constant), DIY, ROA, ROE, P/E, P/BV

b. Dependent Variable: Retum

Coeficients(a)
Standardized
L Coeffi C fi
odel B Std. Error Beta t Sig.
1 (Constant) -156.555 64351 -2 \3‘ 0.035
ROE 1.487 1.801 0409  0.826) 0424
ROA 0.634 1.703 0.11% ﬂv372': 0.717
PE 7.823 4527 1470 1728 0.115
PBV -10.120, 10934 0915 -0,927‘ 0374
DIY 6199 3945 0908  1.572 0.147

4. Dependent Variable: Return
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=

{ a o a 4
A1519N A-35 VTHN INTHAUN LUIND

o

3 910A (PB) %291) 2543-2550

AN A-35 VIIN NEFAT N3 $1a (PB) %41 2543-2550

Model Summary(b)
|Adjusted R| std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
| 0547 0299 0104 111806 2,300
a. Predictors: (Constant), DIY, ROA. ROE, P/E. P/BV
b. Dependent Variable: Retum
ANOVA(b)
fodel Sum of Squares dar MenSquare | F | Sig
i Regression 94577 5 189715 1535 0229
Residual 2.225.004) 1% 123611
Total 3173.581) 23
a. Predictors: (Constant), DIY. ROA. ROE. P/E, P/BV
b. Dependent Variable: Retum
Coeflicients(a)
Standardized
U 4 Coefli Coeffi
IModel B [ Std. Error | Beta t Sig.
| (Constant) -a1124 21821 -1.8%5| 0.07¢
ROE 3060 1623 0575 ma-; 0074
ROA 0.604/ 0.992 0292 -0.609 0.55
PE 0.309 1417 <0127 4».:1»(‘ 0.830
PBV 12561 12396 0717 1.013| 0324
DIY 30260 1815 0533 ~m\7!7 0.113
a. Dependent Variable: Return
A131971 A-36 USHN M3Tu 1wines $1iia (PB) 593 2551-2554
- (PB) U -
A3 A-36 1M vsdiau g §aifa (PB) ¥4l 2551-2554
Model Summary(b)
Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
| 0.454 0206 <0191 2006737 2161
a. Predictors: (Constant), DIY, ROA, P/E, ROE, P/BV
b. Dependent Variable: Return
ANOVA(b)
Model Sum of Squares. dr Mean Square X Sig.
| Regression 1,043,266 5 208653 0.518 0754
Residual 4026993 10 402,699
Total 5,070.25% 15
a. Predictors: (Constant), DIY, ROA, P/E, ROE, P/BV
b. Dependent Variable: Retumn
Coeflicients(a)
Standardized
U lized Coefiici Coeftici
Model B Sud. Error Beta t | sig
| (Constant) S117.902 233700 0.504) 0.629
ROE 10970/ 12.066 1778 0909 0385
ROA X552 9.089) 1066[ -0.941] 0.36¢
PIE 7904 12795 2005 0618 0551
PIBV 226127 53.109 1762 0.492) 0.633
DIy 9.668! 19.650 0.543]  0.492| 0.633

a. Dependent Variable: Return
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A A o 3 Yy o w 1 =
M13190 A-37 VTEN uiiafa 9100 (PPC) 4391 2543-2550

A a o 4 o @ .
A HN A-37 UTUN !mﬂﬂﬂ 1 (PPC) ¥241] 25432550

Model Summary(b)
Adjusted R Std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
1 0.527 0.278 0.139 2178987 2.260
a. Predictors: (Constant), DIY, P/BV, P/E, ROA, ROE
b. Dependent Variable: Return
ANOVA(b)
Model Sum of Squares dar Mean Square \ F | sig
1 Regression 4,747.192 5| 949.438  2.000 0.112]
Residual 12,344.757) 26 474.798‘
Total 17.091.949) 31
a. Predictors: (Constant), DIY, P/BV, P/E, ROA, ROE
b. Dependent Variable: Return
CoefTicients(a)
Standardized
Unstandardized Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 {Constant) -31.801 19212 -1.655| 0.110
ROE 0.207| 0.541 -0.163  -0.382] 0.705
ROA 0.068 1322 0021 0.051] 0.960
PE -0.034 0.061 -0.101 -0.556, 0.58
P/BV 57.865 27877 (1.5()0% 2,076/ 0.04;
DIY -1.6%) 0.844 0407 -2.012| 0.055
a. Dependent Variable: Return
A A o < ?yl\l o W [ ?J
ANTNN A-38 UTHN LNANA 91NA (PPC) %381 2551-2554
A3 A-38 1 uitafla $1iin (PPC) 124 2551-2554
Model Summary(h)
Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
1 0.762 0.581 0.371 1703556/  1.740
a. Predictors: (Constant), DIY, ROA, P/E, P/BV, ROE
b. Dependent Variable: Return
ANOVA(b)
Model Sum of Squares. dr Mean Square F Sig.
1 Regression 4.017.264 5| R03.453 2769 0.0K0
Residual 2,902,102 10 290210,
Total 6,919,366, 15|
a. Predictors: (Constant), DIY, ROA, P/E, P/BV, ROE
b. Dependent Variable: Return
Coeflicients(a)
Standardized
Unstandardized Coefficients Coefficients
Model B Std. Error Beta t Sig
1 (Constant) 2,557 20.14¢ 0.127| 0.901]
ROE 0.527; 0.717, 0429 0.734) 0.4K(0
ROA 0.486) 2438 0115 0,19 0.846
PIE 0.053; 0.368 0032 0,145 0.8%7)
PBV “16.7117 21.160 <0262 <079 0.44¥
DIY 2.686, 1.600 05100 1679 0.124]
a. Dependent Variable: Return
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AR A-39 uhim msdaunt lia Tusdnd diia (PR) %147 2543-2550

A A o a o v Jd o w ] =
AN A-39 UTHN !Wicﬁlﬂu‘vﬂi"lﬁﬂiﬂﬂﬁ 91109 (PR) 291 2543-2550

Model Summary(b)
Adjusted R| Std, Error of the | Durbin-
Model R R Square Square Estimate | Watson
1 0.526, 0.277 0.13% K.84063 1919
a. Predictors: (Constant), DIY, P/E, ROE, ROA, P/BV
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares df Mean Square F | sig
1 Regression 778.470| 5| 155694 1,992 0.113
Residual 2,032,077 26 78157
Total 2.810.547, 31
a. Predictors: (Constant), DIY, P/E, ROE, ROA, P/BV
b. Dependent Variable: Retum
Coellicients(a)
Standardized
L dardized CoefTici Coeffi
IModel B Std. Error Beta t Sig.
1 (Constant) -22.233) 37.886 -0.587 0.562f
ROE 0.56%; 0.386 0399 1473 0.153
ROA 0.295/ 0.594 0128 049 0.624
P/E 0.213 0.689 0055 03100 0.759
PBV 26.5899| 27.5891 0253 0964 0344
DIY -1.403 2921 0133 -0.4%0 0.635

a. Dependent Variable: Return

A a o a o v Jd o w 1A
A1TNN A-40 VTHN !Wi“ﬁlﬂu‘l’ﬂi“ﬁjﬂiﬂﬂﬁ 9108 (PR) ¥4 2551-2554

AR A-40 U3 vBaun lsa Tsdnd $1ia (PR) %341 2551-2554

Model Summary(bh)
|Adjusted R| std. Error of the | Durbin-
[Model R R Square Square Estimate Watson
| 0.X7% 0771|0656 977364 2031
a. Predictors: (Constant), DIY, ROA. P/E, P/BV, ROE
b. Dependent Variable: Retum
ANOVA(D)
Model SumofSquares | df | MenSque | F | Sig
| Regression 3212456 5 642491 6726 0004
Residual 955.240, 10 95524
Total 4,167.69) 15
a. Predictors: (Constant), DIY, ROA. P/E, P/BV, ROE
b. Dependent Variable: Retum
Coeflicients(a)
Standardized
U Coeffi v
[Model B 'SuIA Error Beta . t Sig.
| (Constant) -21.752) 35316 .16 0.552
ROE 0799 4102 0151 0.195 0349
ROA 2431 3539 0444 u,l»x'J 0504
PE 7927 1983 103 399 000;
PBY %750, 17930 1418 2 7|9! 0.022)
DIY 6025 406 -0.508 ~1.m? 0.174

a. Dependent Variable: Return
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A o

M3197 A-41 U3 Unulswiia woud unsuis 918a (PRG) %241 2543-2550

A130# A-41 15 U lsadia uoud unsuds $16a (PRG) 1141 2543-2550

Model Summary(h)
Adjusted R| Std. Error of the | Durbin-
IModel R R Square Square Estimate Watson
1 0.660 0.436) 0.327, 942249 23N

a, Predictors: (Constant), DIY, ROE, P/BV, P/E, ROA

b. Dependent Variable: Return

ANOVA(b)
Model Sum of Squares | df Mean Square | F | Sig.
1 Regression 1,782.807 5 356561 4.016/ 0.008|
Residual 2,30K.365 26| RR.783
Total 4,091,172 31

a. Predictors: (Constant), DIY, ROE, P/BV, P/E, ROA

b. Dependent Variable: Return

CoefTicients(a)

Standardized
v dized Coeffici Coeffici

IModel B Std. Error Beta t Sig.

1 {Constant) -30.528| 14.303| -2.134| 0.042)
ROE 2.324 0.666/ 0.651|  3.4%7 0.002)
ROA -2.378] 1.123 -0.480) -2.117] 0.044
P/E -0.039| 0.014 -0.446( -2.718 0.012]
P/BV 32,505 18.515| 0331 1756/ 0.091
DIY 1.581 0.888| 0331 1780/ 0.087)

a. Dependent Variable: Return

o w

a3eh A-42 U5 U lseiia ueus unsuis $1ia (PRG) ¥291) 2551-2554

Arni a-42 viim U lseiia nowd unsuii $1R (PRG) %141 2551-2554

Model Summary(h)
Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
| 0.764, 0.584 0376/ 1859951 2.579)

a. Predictors: (Constant), DIY, ROA, ROE, P/BV, P/E

b. Dependent Variable: Retumn

ANOVA(b)
Model Sum of Squares | df Mean Square | F | Sig
1 Regression 4.85%.881 5 971.776, 2809 0.077
Residual 3,459.420 0 345942
Total K318.301 15

a. Predictors: (Constant), DIY, ROA, ROE, P/BV, PE

b. Dependent Variable: Retum

Coeflicients(a)
Standardized
U ized Coefli Coeffi
IModel B [ Std. Error Beta t Sig.
U (Constant) 245019 113.096 2,166/ 0.05
ROE 9.406 X921 0857 1054 0314
ROA 5.585 4419 0449 1.264 0239
PE 1.396 3440 0330 0406 0.693
PBV ~146.144 71914 <1105, 0.070
DIy =36.294) 129 -2.071 0.009

a. Dependent Variable: Return
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M990 A-43 VTHN 10 LOUA N FUAAN 3100 (S&P) ¥291) 2543-2550

ATNA A-43 U oF noud # Fudian $10 (S&P) %41 2543-2550

Model Summary(b)
Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
1 0.697 0.486/ 0.387 1071291 2.500
a. Predictors: (Constant), DIY, ROA, P/BV, P/E, ROE
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares. dr Mean Square F Sig.
1 Regression ZAXI*)JZK‘ 5 563946 4914 0003
Residual 2,983.930 26| 114.767
Total 5,803.658 3
a. Predictors: (Constant), DIY, ROA, P/BV, P
b. Dependent Variable: Retum
Coefficients(a)
Standardized
L fardized C Coeffici
Model B Std. Error Beta t Sig
1 (Constant) =20.717] 45.980| 0472 0.641)
ROE 2886/ 1.964/ 0719 1470, 0.154)
ROA -0.304 1.559| -0.084  -0.195| 0.847|
PIE 3.003 1962 0689 1.531] 0.138
P/BV 15 12.695) -0.407  -1.427| 0.165
DIy <2166 0.731 <0542 -2.963( 0.006

a. Dependent Variable: Retwrn

ATINA A-44 VNN 107 1OUA T FUAAN TR (S&P) 1T 2551-2554

M0 A-44 VTHN 10F LOUA N FUAAN 3100 (S&P) ¥291) 2551-2554

Model Summary(b)
Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate Watson
1 0.741 0.549, 0323 108871 1773
a. Predictors: (Constant), DIY, ROE, P/E, ROA, P/BV
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares dr Mean Square F Sig.
U Regression 1,261,768 5 252354 2431 0.109
Residual 1,038,007 10 103510
Total 2299866 15
a. Predictors: (Constant), DIY, ROE, P/E, ROA, P/BV
b. Dependent Variable: Retum
Coeflicients(a)
Standardized
U ized C Coeffich
IModel B Std. Error Beta t Sig.
| (Constant) -2213160 71241 -3.107) 0011
ROE 2018 2,680 0893 0.753] 0469
ROA 1.635| 1.740, 0594 0940 036
PE 8.094 3199 1953 2,530/ 0.030
P/BV ~15.45% 19.673) “1.208  -0.786] 0.450
DIy 13.213 491 1596 2.696 0.022]

a. Dependent Variable: Return
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AN A-45 uihin Inomnsa $1a (SAUCE) %141 2543-2550

A1319% A-45 U3EN Inemnsa 3199 (SAUCE) $149%) 2543-2550

Model Summary(b)
|Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
i 0.437 0191 0035 949236 2722
a. Predictors: (Constant), DIY, P/E, ROA, P/BV, ROE
b. Dependent Variable: Retum
ANOVA(b)
IModel Sum of Squares dr Mean Square F Sig.
U Regression 552.)‘53: 5| 110571 1.227| 0325
Residual 2,342.728 26 90105
Total 2,895,582 31
a. Predictors: (Constant), DIY, P/E, ROA, P/BV, ROE
b. Dependent Variable: Retum
CoelTicients(a)
Standardized
Unstandardized Coefficients | Coefficients
[Model B | Std. Error Beta t Sig.
1 (Constant) 20,!(383 25.679) 0811 0424
ROE 0.263] 0.717| 0165 0.367) 0.717
ROA 0.568] 0.668| 0.198  0.850, 0.403
P/E -(),Id(li 0.957| -0.034 -0.147| 0.885
P/BV -ll.Slei 7177 <0523 -1611] 0.119
DIY S KN <0280 -0.79| 0433
a. Dependent Variable: Return
13197 7-46 135N Inemnsa e (SAUCE) 5243 2551-2554
- ( ) U i
A a-46 UM Tnomman §uia (SAUCE) $241) 2551-2554
Model Summary(h)
Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
1 0.854 0.729| 0.594 706956 2.704)
a. Predictors: (Constant), DIY, ROE, ROA, P/E, P/BV
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares | df Mean Square | F | Sig.
U Regression 1,346,762, 5| 269352 5389 0.012
Residual 499,787/ 10 49.979|
Total 1.846.549 15
a. Predictors: (Constant), DIY, ROE, ROA, P/E, P/BV
b. Dependent Variable: Return
Coceflicients(a)
Standardized
1 CoefTi Coeflici
Model B Sid. Error Beta t | sig
1 (Constant) 332817 96050 3.465| 0.004
ROE “4.034 2231 0905 -4.049 0.002
ROA -1.682 1.244| -0.272| -1.352] 0.204|
PIE =13.339) 4258 -3.759, -3.132| 0.011
BV 61.501 2K8.209| 3049 2180 0.054
DIY 14068 K466 1102 1673 0.129

a. Dependent Variable: Return
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A15WN A-47 V3NN DM N §109 (SFP) 941 2543-2550

A1319N A-47 VIHN 01M 15T 9109 (SFP) ¥291) 2543-2550

Model Summary(b)
Adjusted R | Std. Emorof | Durbin-
Model R R Square Square the Estimate | Watson
1 0.444 0.197 0.042 217100 | 1993
a. Predictons: (Constant), DIY, P/E, P/BV, ROA, ROE
b. Dependent Variable: Retum
ANOVA(b)
Model Sumof Squares | df | Mean Square Fo| sig
| Regression 3.129.9% 5 625997 | 1274 | 0305
Residual 12,780,398 2 491554
Total 15910382 3
a. Predictors: (Constant), DIY, P/E, P/BV, ROA, ROE
b. Dependent Variable: Retum
Coellicients(a)
Standardized
T i el e
Model B Std. Error Beta I Sig.
1 (Constant) -31.603 2313 1416 | 0.169
ROE 0.983 1558 0305 | 0.631 | 0534
ROA 2017 1126 0577|1792 | 0085
PE 0015 0.165 0.017 0.091 | 0928
P/BY 40275 26.263 0327 1534 | 0137
DIy ).452 1.490 0119 0303 | 0.764
a. Dependent Variable: Return
13197 A-48 13N oI AEY $11TA (SEP) $29T 25512554
- ( ) U i
AN A-48 13N 03 A $1630 (SFP) 9241 2551-2554
Model Summary(b)
Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
| 0673 0452 0179 1507970, 2.644)
a. Predictors: (Constant), DIY, P/E, P/BV, ROA, ROE
b. Dependent Variable: Retum
ANOVA(b)
IModel Sum of Squares df Mean Square F Sig.
| Regression 2701411 5 5402852 1653 023
Residual 3.268.755 1 326875
Total 5.970.166 15
a. Predictors: (Constant), DIY, P/E, P/BY, ROA, ROE
b. Dependent Variable: Retum
Coefficients(a)
Standardized
Unstandardized Coefficients |  Coefficients
Model B Su. Error Beta ¢ | sig
| (Constant) 72250 37454 1929 0.083)
ROE 0.429 1.965 0112 0218 0832
ROA 0467 1347 0102 0347 0.73¢
PIE 0116 0101 0279 1149 0277
PBY 9.010 53185 0550 1562 0.092
DIY 13277 1223 0443 1.086 0303

4. Dependent Variable: Return
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A5 RN A-49 1IN oL veuunuiad 1ia (SORKON) 141l 2543-2550

M3197 7-49 U3 &, vouunuilad 10 (SORKON) 3241 2543-2550

Model Summary(b)
Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
1 0.455 0.235, 0.088 2048139 2,374
a. Predictors: (Constant), DIY, ROE, P/BV, P/E, ROA
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares dar Mean Square F | sig
1 Regression 3.356.294 5 671259 1600 0.19:
Residual 10.906.672 26/ 419487
Total 14,262.966, 31
a. Predictors: (Constant), DIY, ROE, P/BV, P/E, ROA
b. Dependent Variable: Retum
Coeflicients(a)
Standardized
Unstandardized CoefTicients |  Coefficients
Model B ‘ Std. Error Beta t Sig.
1 (Constant) 13.015| “L713 0.099
ROE 0479 -0339 -1.614] 0.11
ROA 1577 0408 2066/ 0.049)
PEE 0.663 0160 0.850, 0.40.
PBV 14.525| 0226 1.245 0.224
DIY 1.753| -0.122. -0.661) 0514

a. Dependent Variable: Return

M13190 A-50 V3EM . vouunufad 1A (SORKON) 41 2551-2554

)

3N A-50 U3 . vounnuilad $100 (SORKON) ¥4l 2551-2554

Model Summary(b)

Adjusted R| Std. Error of the | Durbin-

Model R R Square Square Estimate | Walson
1 0.461 0.212 -0.182 3225342 2253
a. Predictors: (Constant), DIY, P/E, ROA, ROE, P/BV
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares dr Mean Square F Sig.
1 Regression 2.803.136, 5| 560627 0.539] 0.74.
Residual 10,402 828 10| 1,040.283
Total 13,205.964/ 15
a. Predictors: (Constant), DIY, P/E, ROA, ROE, P/BV
b. Dependent Variable: Retum
Coellicients(a)
Standardized
U lized Coeffici CoefTici
Model B I Std. Error Beta t Sig.
1 (Constant) 74.870: 94.340| 0.794) 0.446f
ROE 4.005 3.325 0967 1.204 0.256
ROA -13.818 15.55%) -0.823  -0.888| 0395
PE 1.095 2.16¥ 0157 0505 0.625
P/BV 4.385 57.737] 0050 0,076 0.941
DIY -1.161 17.496 0052 -0.066 0.944

a. Dependent Variable: Return
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AR A-51 VSN EGHEY TR (SSC) 12411 2543-2550

M3NN A-51 VIEN 1630gV 3109 (SSC) B9 2543-2550

Model Summary(b)
Adjusted R Std. Erorof | Durbin-
Model R R Square Square the Estimate | Watson
1 0.747 0559 0474 1240356 1.988
a. Predictors: (Constant), DIY, P/E, ROE. ROA, P/BV
b. Dependent Variable: Reum
ANOVA(b)
Model Sum of Squares dar Mean Square F Sig.
1 Regression 5.063.865 5 1,012.773 6.583 | 0.000
Residual 4.000.058 26 153 848
Total 9,063.923 31
a. Predictors: (Constant), DIY, P/E, ROE, ROA, P/BV
b. Dependent Variable: Retum
Coeflicients(a)
Standardized
Us CoefTici CoefTi
Model B Std. Error Beta t Sig.
1 (Constant) -174.396 36.909 ~4.725 | 0.000
ROE 10011 3.64% Lzt 2744 | 0.011
ROA 5242 2621 0.627 2.000 | 0.056
PE 13869 3.030 .737 4577 | 0.000
P/BV -119.800 30018 -1.761 -3.991 | 0.000
DIY 0.420 2124 0.029 0.19% | 0.845

a. Dependent Variable: Return

M137199 A-52 UIEN (a3 9100 (SSC) 5291 2551-2554

A3 A-52 U3 3Ry A (SSC) $aai 2551-2554
Model Summary(b)
Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate Watson
1 0.759 0.576, 0.364 27.765K87  3.056
. Predictors: (Constant), DIY, ROA, P/E, ROE, P/BV
b. Dependent Variable: Return
ANOVA(b)
Model Sum of Squares dr Mean Square F | sig
1 Regression 10,463.694) 5 2,092,73 2715 0.084)
Residual 7,709.437 10 770,944
Total 18,173,131 15|
a. Predictors: (Constant), DIY, ROA, P/E, ROE, P/BV
b. Dependent Variable: Return
CoefMicients(a)
Standardized
L 1 Coeff Coeffic
Model B Std. Error Beta t Sig.
l (Constant) =119.724] 79.383| “1.508) 0162
ROE 5.784 13.397, 0205 0432 0.675
ROA 16.178; 7.66 0728 2.110[ 0.061
3.191 1.76 1157 LRO7| 01010
P/BvV -48.4%9 47.873) 0,666 -1.013] 0.335
DIy 2.249) 5.674 0156 0396 0.700

a. Dependent Variable: Return
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A13197 A-53 U3 gsnatlad T1ia (SSF) $241 2543-2550

= a <o o O
1510 A-53 V51 qanaliad i (SSF) 141 2543-2550

Model Summary(b)
Adjusted R Std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
1 0.793 0.629, 0.558 |3vll77¢i 2.965]
a. Predictors: (Constant), DIY, P/E, ROE, P/BV, ROA
b. Dependent Variable: Return
ANOVA(b)
Model Sum of Squares dar Mean Square F | sig
1 Regression 7,819.207| 5 I.S()].MI} B.817) 0.000
Residual 4,611.417 26 177.362
Total 12.430.624) 31
a. Predictors: (Constant), DIY, P/E, ROE, P/BV, ROA
b. Dependent Variable: Return
CoefTicients(a)
Standardized ‘
L Coeffi C
Model B Std. Error Beta t Sig.
1 (Constant) -53.085 13.266, 0.000
ROE 0.840 0.69% 4]_36(1; 0.240
ROA 3.978 1098 I.I‘)7: 3.622 0.001
P/E 0.054, 0.031 0.22]: 1.742] 0.09.
P/BV 55.522| 15.686 0599 3540, 0.002]
DIY -1186, 0478 -0.371] -2.480( 0.020
a. Dependent Variable: Return
A A o ‘W Jd o w v TJ
ATNN A-54 VTHN FINANAT 1NA (SSF) %341) 2551-2554
a1 A-54 v qavadlad $1ia (SSF) ¥4 2551-2554
Model Summary(b)
Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
1 071 0.505 0.257 2163915, 2531
a. Predictors: (Constant), DIY, ROA, P/BV, P/E, ROE
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares. dr Mean Square F Sig.
1 Regression 4,777.105 5| 955421 2.040| 0.15%
Residual 4,682,529/ 10 468253
Total 9,459.633 15
a. Predictors: (Constant), DIY, ROA, P/BV, P/E, ROE
b. Dependent Variable: Retum
Coefficients(a)
Standardized
L Coeffi CoefTi
Model B [ Std. Error Beta t Sig.
1 {Constant) -36.513 49.847 -0.733| 04%1
ROE 2.904/ 2507, 0675 1158 0.274
ROA 1.8200 2.086| 0370 0872 0.403|
PIE 1.057 1.066| 0441 0.991| 0343
PBV =16.308 27974 <0.241 -0.583| 0.573
DIy ~1.06% 2955 -0.126 -0.362| 0.72

a. Dependent Variable: Return
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AN A-55 Ui diad e Inadudmis $1a (STA) 141 2543-2550

A1319N A-55 VIHN ATATAU0 INTOUATNT 91nA (STA) 291 2543-2550

Model Summary(b)
Adjusted R Std. Error of | Durbin-
Model R R Square Square the Estimate | Watson
1 0492 0.242 0.09 2473128 2,196
a. Predictons: (Constant), DIY, P/E, P/BV, ROA, ROE
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares dr Mean Square F Sig.
I Regression 5077.634 5 1,015.527 1.660 | 0.180
Residual 15.902.545 26 611.636
Total 20,980.179 3
a. Predictors: (Constant), DIY, P/E, P/BV, ROA, ROE
b. Dependent Variable: Retum
Coelficients(a)
Standardized
U C Ci
Model B Std. Error Beta t Sig.
1 (Constant) =24.36% 17.39% <1401 | 0.173
ROE -1.293 1132 0359 | -1.142 | 0.264
ROA 4.057 2121 0474 1913 | 0.067
PIE -0.440 0315 -0.267 -1.395 | 0.175
P/BV 33326 24.800 0.342 1344 | 0191
DIy -1272 1.092 0216 | -1.164 | 0.255

Q13197 A-56 VIHN ATATULD INTOUATNT 91NN

a. Dependent Variable: Return

A o w

AN A-56 VTN Miad e Tnsdudans §10A (STA) ¥41) 2551-2554

(STA) %247) 2551-2554

Model Summary(h)
|Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate Watson
| 0.773, 0598 0397 3053792 1.754)
a. Predictors: (Constant), DIY, P/E, ROA, P/BV, ROE
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares dar Mean Square F | sig.
| Regression 13,866,358 s 2773272| 2974 0.067)
Residual 9.325.644/ 10 932.564)
Total 23,192,002/ 15
a. Predictors: (Constant), DIY, P/E, ROA, P/BV, ROE
b. Dependent Variable: Retum
Coeficients(a)
Standardized
L € Coeffi
[Model B Std. Error Beta t Sig.
| (Constant) 3214 67.530 0.048 0.963)
ROE 0.563 1.556 0.195 ()__\(-21 0.725
ROA 4369 2574 0.649| l.b‘m‘ 0.120
PE -0.135 1878 0018 -0.0721 0.944
P/BV 22617 17.342| 0493 vl.S(H: 0221
DIY 3526 5643 0256 -0.625| 0544

a. Dependent Variable: Return
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A1319% A-57 U3EN nIellavaunuila szmealneg) 3199 (TC) ¥293) 2543-2550

M3 RN A-57 Ui nsetaeanauiia (szmalne) $100 (TC) 9241 2543-2550

Model Summary(b)
Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
I 0572 032 0198 1007380 1.981
a. Predictors: (Constant), DIY, P/BV, P/E, ROA, ROE
b. Dependent Variable: Retum
ANOVA(b)
Model SumofSquares | df | MemSqure | F | Sig
| Regression 1,286,042 | 257208 2.535 0.054
Residual 2,638,519 2 | 101481
Toul 3,924.560 31
a. Predictors: (Constant), DIY, P/BV. P/E, ROA, ROE
b. Dependent Variable: Reum
CoelMicients(a)
‘ Standardized
U 1 Coeffici &
Model B | su. Error Beta t | sig
1 (Constant) -32.861| 17921 1834 0.07
ROE -0.842| 1195 0288 -0.705 0.4%7]
ROA 2293 1571 0578 1459 0156
PIE 0033 0.071 0077 -0.462 0.644
PBV 115.530] 51.079 0373 2268 0.032)
DIY 2074 1014 -0370 -2.045 0.05)

a. Dependent Variable: Return

A13197 A-58 U3HN NIellavaunuila (szmealng) 3199 (TC) ¥293) 2551-2554

AN A-58 uiim naotlneauauiia (lizmane) fia (TC) ¥41) 2551-2554

Model Summary(b)
Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
1 0.647 0419 0128 1484453 2.750
a. Predictors: (Constant), DIY, P/E, ROE, P/BV, ROA
b. Dependent Variable: Retumn
ANOVA(b)
Model Sum of Squares df Mean Square F | Sig
1 Regression 1,5%7.305, 5 317461 1.441) 0291
Residual 2.203.601 10 220360
Total 3.790.906| 15
a. Predictors: (Constant), DIY, P/E, ROE, P/BV, ROA
b. Dependent Variable: Retum
Coeflicients(a)
Standardized
L & Coeffici
Model B | Std. Error Beta t Sig
1 (Constant) -5.464 41424 -0.132] 0.594
ROE 0.8%9 1.751 0321 0507 0.623
ROA 1.646 2449 0387 0.672 0517
PE 0.637 0.707 0269 <0.900 0389
BV 23,896, 46.564 0273 0513 0.619
DIY 1512 6427 -0.140, <0235 0819

4. Dependent Variable: Return

329



A A o a 4 d o w ] =
M135199 A-59 VTN Inemsdauiad $10a (TF) 5291 2543-2550

4 - PR R IR
1IN A-59 v Inosdmoniad $iva (TF) 941 2543-2550

Model Summary(b)
Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate Watson
1 0.307 0.094. ~0.080, 766909 1.901
a. Predictors: (Constant), DIY. P/E, ROA, P/BV, ROE
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares. ar Mean Square F Sig.
1 Regression 158,641 5 31728 0.539] 0.745
Residual 1,529.189 26 SK.K15
Total 1,687,830 31
a. Predictors: (Constant). DIY, P/E, ROA, P/BV, ROE
b. Dependent Variable: Retum
Coefficients(a)
Standardized
U J Ce Coeffici
Model B Std. Error Beta t Sig.
1 (Constant) ~19.469 15.742] -1.237| 0.227
ROE 0.859. 1.00% 0412) 0852 0402
ROA 0.367, 0.592| 0236, -0.621] 0.540
P/E 0.044 0.222 0048 0199 0.843)
P/BV 11.162| 10,072 0284 1108 027§
DIy l).Z(N\i 1351 0050 0.153 0.8K0

a. Dependent Variable: Return

M1319h A-60 U3EM TnemsBausiyfad $10a (TF) 591 2551-2554

M3 1A A-60 1M InomsBmnifad $1ia (TF) 241 2551-2554

Model Summary(h)
| Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate Watson
1 0.652 0.426 0.13K 1243155 2.585|

a. Predictors: (Constant), DIY, ROE, P/E. ROA, P/BV

b. Dependent Variable: Retum

ANOVA(D)
Model Sum of Squares af Mean Square Fo| sig
U Regression 1,145,250, 5 220050 1482 0278
Residual 1,545.434 10 154,543
Total 2,6%).685 15
a. Predictors: (Constant), DIY, ROE, P/E, ROA. P/BV
b. Dependent Variable: Retum
Coeflicients(a)
Standardized
U ized Coeffici s
Model B I Std. Error Beta t Sig.
1 (Constant) 7.290 7.662 0.075) 0.9424
ROE -4.385 §.649| -0914  -0.507] 0.623
ROA 5.332 3.795 1226 1.405) 0.190
P/E <0.351 7.024| 0091 -0.050( 0.961
P/BV 9.539, 51.729) 0403 0.184] 0857
DIy ~11.438 10.862] <0394 -1.053 0317

a. Dependent Variable: Return
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M13197 a-61 U3 Al IdYad $1ia (TIPCO) %241 2543-2550

A3 a-61 Ui Ml Tdad $1in (TIPCo) 9341 2543-2550

Model Summary(h)

Model

R Square Square

Adjusted R| Std. Error of the | Durbin-

Estimate Watson

0.52%

0.278; 0.140

2499453 2.004)

. Predictors: (Constant), DIY, ROA, ROE, P/BV, VE

b. Dependent Variable: Return

ANOVA(b)
Model Sum of Squares. dr Mean Square F Sig
1 Regression 6,267.944) 5| 1,253,589 2.007] 0.111
Residual 16,242.894) 26 624.727|
Total 22,510,838 31
a. Predictors: (Constant), DIY, ROA, ROE, P/BV, P/E
b. Dependent Variable: Return
Coeflicients(a)
Standardized
L tized C Coefici
Model B Std. Error Beta t Sig.
1 (Constant) -27.505| 24.977) =101 0281
ROE 0.178 0.22% 0.156( 0781 0.442)
ROA 1.857, 1.603, 0215 1159 0.257]
PIE 3.066, 1.581 0634 1939 0.063
P/BV 2,066, 10,584 “0.047| -0.195] 0847
DIy -5.548 2793 “0.571) ~1.9%6| 0.05
a, Dependent Variable: Return
A A o a “]JI F) T\l d o w 1 ?J
ANTNN A-62 VIHN NU INWAT 91NN (TIPCO) %391 2551-2554
A a-62 wiim Ml Iddad 1 (TIPCO) ¥4 2551-2554
Model Summary(b)
Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate Watson
1 0.641 0.411 0117 10258226 2.013)
a. Predictors: (Constant), DIY, P/E, ROA, P/BV, ROE
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares dr Mean Square E Sig.
1 Regression 738.273| 5| 147655  1.397] 0305
Residual 1,057.249| 10 105,725,
Total 1,795.522 15
a. Predictors: (Constant), DIY, P/E, ROA, P/BV, ROE
b. Dependent Variable: Retum
Coeflicients(a)
Standardized
Unstandardized Coefficients | Coefficients
Model B Std. Error [ Beta I t Sig.
1 (Constant) -34.267 20453 -1.675| 0.125
ROE 0.061 0.391 0089 0.157] 0.X7Y
ROA 0511 0.637 <0.357  -0.801] 0.442
PE “©.012 0.08% <0037 -0.140] 0.891
P/BV 34.979 19.726) 0874 1773 0.107
DIy -1.789, 1.084| -1.024) -1.650, 0.130

a. Dependent Variable: Return
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A a o v a3 J d o w 1A
A1TNN A-63 VTN "l‘VIElaﬂ“lf lfJULﬂﬂﬁulW§ﬁ 9109 (TLUXE) ¥4 2543-2550

il A-63 15 Tnodnd @umed Tnsd $iia (TLUXE) %41 2543-2550

Model Summary(b)
Adjusted R Std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
1 0.61% 0.381 0.262 14.70247|  2.524)
a. Predictors: (Constant), DIY, P/BV, ROA, P/E, ROE
b. Dependent Variable: Return
ANOVA(b)
IModel Sum of Squares dar Mean Square F Sig.
1 Regression 3,465.437| 5| 693,087 3.206) 0.022)
Residual 5,620.228] 26/ 216.163|
Total 9.085.665) 31
a. Predictors: (Constant), DIY, P/BV, ROA, P/E, ROE
b. Dependent Variable: Retumn
Coefficients(a)
Standardized
U dized Ci . C
IModel B Std. Error Beta t Sig.
1 (Constant) 1.447| 27816 0.052) 0.959)
ROE ~1.405] 1698 0518 <0828 0.415
ROA 3.489| 1.590 0.895( 2195/ 0.037
P/E -0.410| 1381 -0.094) -0.297| 0.769
P/BV -3.411 22916 -0.039 -0.149| 0.8K3|
DIY -1.123) 0.769 -0.342 -1.459 0.156f

4. Dependent Variable: Retm

A A o ] o ¢ o W A
AT NN A-64 VTHN ul‘l/lﬂﬁﬂ"lf mumaa"lwaa 109 (TLUXE) G]f’N‘]J 2551-2554

AR 64 Ui Inodng Buned lwsd $iia (TLUXE) ¥41) 2551-2554

Model Summary(b)

Adjusted R| Std. Error of the | Durbin-

[Model

R R Square Square Estimate Watson
1 0.740, 0.547 0. }2]1 1265724 233
a. Predictors: (Constant), DIY, P/BV, P/E, ROA, ROE
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares ar Mean Square F | sig
1 Regression 1,934,585 5 6917 2415 0.110
Residual 1,602.056 10 160.206
Total 3.536.641 15|
a. Predictors: (Constant), DIY, P/BV, P/E, ROA, ROE
b. Dependent Variable: Retum
Coeflicients(a)
Standardized
Unstandardized Coefficients |  Coefficients
Model B Std. Error Beta t Sig
1 (Constant) =70.26X 56.603 -1.241] 0.243
ROE -8.238 4064 =3217  -2.027] 0.070
ROA 5.357 1.679 2025 3191 0010
PEE 0.067 0.199) 0080 -0.338 0.743
PBV 69.516 55.757, 1518 1.252] 0.23Y
DIy 6.014 5378 0467 111§ 029

a. Dependent Variable: Return
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M0 A-65 VTHN ATIHAANUN0IMITNZIA 3109 (TRS) 291 2543-2550

A1RA A-65 UM ATHARRuNI0 MMz TIR (TRS) %241 2543-2550

Model Summary(b)
Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
1 0.604 0.365| ().242; 1456508 1.424)
a. Predictors: (Constant), DIY, P/E, P/BV, ROA, ROE
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares af Mean Square F | sig
1 Regression 3.166.2%0 5 633256 2.9%4| 0.029
Residual 5.517.956, 26 212229
Total X,684.236 31
a. Predictors: (Constant), DIY, P/E, P/BV. ROA, ROE
b. Dependent Variable: Retum
Coeficients(a)
Standardized
Unstandardized Coefficients | Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) -39.48% 14414 =2.740, 0.011
ROE 0.207, 0329 0.193]  0.630, 0.534
ROA 0.690, 0.712 0279 <0968 0342
P/E 0.081 0.045 0.283]  1.790 0.0K:
BV 57937 19322 0570 299 0.00
DIY -1.892 1009 0384, -1.875) 0.072

a. Dependent Variable: Return

A15190 A-66 VITHN AFIHAAN AN 0IMITNZIA T109 (TRS) $291) 2551-2554

A1 A-66 VTN ATIRARATIATEMIINEIA T1iR (TRS) 241 2551-2554

Model Summary(b)

Adjusted R| Std. Error of the | Durbin-

Model R R Square Square Estimate Watson

1 0.635| 0.4()."‘ 0254 15.53168  2.691

a. Predictors: (Constant), P/BV, ROE, ROA

b. Dependent Variable: Retum

ANOVA(b)

Model Sum of Squares ar Mean Square Foo| sig

| Regression 1957.724 3 652576 2.705| 0.09)
Residual 2,594,799 12 241233
Total 4852527 15

a. Predictors: (Constant), P/BV, ROE, ROA

b. Dependent Variable: Retum

Coefficients(a)

Standardized
L ized CoefYici Coeffici
Model B Std. Error Beta 1 Sig.
| (Constant) 18.829 15.555| 1.210) 0.249
ROE 0.053] 0.037 0427 1.447) 0174
ROA 113 0.793) 0475 1.402] 0.1%6
P/BV 17.9%2 K169 0.661 2.201 0.044

a. Dependent Variable: Return
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t:' Aa o @ 4 [~ 4 J < 0o w
AT NN A-67 UTHN ul‘l/lfli‘iJ!‘iJfJiﬁ'l!“l’lﬂ“lfﬂ@iﬂﬂ!i‘lfu (ﬂigmﬁllﬂﬂ) 1NN (TRUBB)
%1491 2543-2550

i a-67 uiin Inofuwedauindneilondu bz Ing §wia (TRUBB)
%241 2543-2550

Model Summary(h)
Adjusted R Std. Ervor of Durbin-
Model R R Square Square the Estimate | Watson
1 om 0505 0410 2533738 203

4. Predictors: (Constant), DIY, ROA, P/E, P/BV, ROE

b. Dependent Variable: Retumn

ANOVA(H)
Model Sum of Squares | df Mean Square F Sig
1 Regression 17042 958 5 3.40K.592 5309 | 0002
Residual 16691554 26 641,953
Total 33734512 31

a. Predictons: (Constant), DIY, ROA, P/E, P/BV, ROE

b. Dependent Variable: Return

Coeflicients(a)

Standardized
Unstandardized Coefficients CoefMicients
Sud
Model B Error Beta t Sig.

1 (Constant) 93041 | 22672 4104 | 0.000
ROE 1600 0.66% 0606 | 2410 | 0.023
ROA 5799 1.56% 0841 | 3695 | 0.001
PIE 0674 061 0013 | 0783 | 0441
P/BV 137.226 33.091 0712 4.147 | 0.000
DIY Q810 1037 0016 | 0781 | 0442

a. Dependent Variable: Return
A A o o s 3 o o & o w
AT NN A-68 VTN llﬂﬂiﬂlﬂﬂia”llﬂﬂ"lfﬂ@iﬂﬂ!i‘]fu (‘]Jigmﬂllﬂﬂ) 9109 (TRUBB)
] —~
¥391 2551-2554

M3 n-68 Ui Inoimueiauiindnoionin alizmalng dia (TRUBB)
¥241) 2551-2554

Model Summary(b)

Adjusted R Std. Error of Durbin-

Model R R Square Square the Estimate | Watson

1 0631 0.39% 0.097 4599506 1.964

a. Predictors: (Constant), DIY, P/BV.

£, ROA, ROE
b. Dependent Variable: Return

ANOVA(b)
Model Sum of Squares dr Mean Square F Sig.
1 Regression 13,974.889 5 2,794.97% 1.321 | 0.330
Residual 21,155.456 10 2,115.546
Total 35,130.346 15

a. Predictors: (Constant), DIY, P/BV, P/E, ROA, ROE

b. Dependent Variable: Return

CoefMicients(a)
Standardized
Unstandardized Coefficients Coefficients
Std.

Model B Error Beta 3 Sig.
1 (Constant) -10.249 4a1.154 <0.249 | 0.808
ROE “0.076 1.960 -0.029 0.039 | 0.970
ROA 7.141 7879 0.607 0.906 | 0.386
PE 0.630 0771 0.264 0817 | 0433
P/BvV 471K 1X.180 0.093 0.260 | 0.501
DIy K990 5.280 -0.536 -1.703 | 0.119

a. Dependent Variable: Return
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Model Summary(b)

Adjusted R | Std. Errorof | Durbin-

Model R R Square Square the Estimate | Watson

1 0.560 0314 0.182 1371606 1.897

a. Predictors: (Constant), DIY, P/BV, ROE, ROA, P/E

b. Dependent Variable: Return

ANOVA(b)
Model Sum of Squares dr Mean Square F Sig.
I Regression 2234778 5 446,956 2376 | 0.067
Residual 4891387 26 188,130
Total 7026165 3

a. Predictors: (Constant), DIY, P/BV, ROE, ROA, P/E

b. Dependent Variable: Return

Coeflicients(a)
Standardized
L ized Coeflici Coeffici
Std.
Model B Error Beta 1 Sig
I (Constant) -56.302 39.521 <1425 | 0.166
ROE 0.020 1.384 0.006 0.014 | 0.9%9
ROA 3.053 1.130 0816 2700 | 0.012
P/E 2208 2993 0.410 0.73% | 0467
P/BV 4477 13.29% 0.125 0.337 | 0.739
DIY “1.968 1.676 <0.34% -1.174 | 0.251

a. Dependent Variable: Return

a1319h A-70 V38 Tnogitlou Tulsiau Tusand sina (TUF) 3291 2551-2554

M3 070 Wi Inogidion s Tisdnd §iia (TUF) 9241) 25512554

Model Summary(h)

Adjusted R| Std. Error of the | Durbin-

Model R R Square Square Estimate Watson

1 0.854) 0.729) 0.594 1238694 1.409|

a. Predictors: (Constant), DIY, ROA, ROE, P/E, P/BV

b. Dependent Variable: Retun

ANOVA(b)
Model Sum of Squares dr Mean Square A Sig.
1 Regression 4.137.289) 5 827.45%8 5393 0.012
Residual 1,534.362 10 153.436
Total 5,671.651 15

a. Predictors: (Constant). DIY, ROA, ROE, P/E, P/BV

b. Dependent Variable: Return

Coellicients(a)
Standardized
Unstandardized Coefficients | Coefficients
Model B Std. Error Beta t Sig.

1 (Constant) “141.666) 60435 -2.344) 0.041
ROE -2.629| 2462 -0.385 <1068 0311
ROA K.859| 2336 0875 3.792| 0.004
P/E 0.975] 1836 0211 0.531 0.607]
PIBV 26.290| 20471 0743 1.284| 0.22%
DIY 8411 7333 0596 1.147) 0.274

a. Dependent Variable: Return
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Model Summary(b)
Adjusted R | Std. Eror of | Durbin-
Model R R Square Square the Estimate | Watson
1 0539 0.290 0.154 2021630 1.9%3
a. Predictors: (Constant), DIY, ROE, P/BV, ROA, P/E
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares dar Mean Square F Sig
1 Regression 4345124 5 869.025 2,126 | 0.094
Residual 10,626.163 26 408.699
Total 14971.28K | 31
a. Predictors: (Constant), DIY, ROE, P/BV, ROA, P/E
b. Dependent Variable: Retum
Coellicients(a)
Standardized
1 d Coefli Ci
Std.
Model B Error Beta t Sig.
1 {Constant) -5%.665 29947 -1.959 | 0.061
ROE -0.145 0.892 -0.045 .163 | 0.872
ROA 2719 1028 0.582 2704 | 0012
PIE 1778 2,196 0.292 0810 | 0425
P/BV 2,664 X009 0.092 0333 | 0.742
DIy 0.153 0.180 0.187 0.84% | 0404
a. Dependent Variable: Return
Tty lne S (TVO) 9941) 2551-2554
(TVO) 3241 2551-
A A-72 v iy $1in (TVO) %24l 25512554
Model Summary(b)
Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate Watson
1 0.602 0.363; 0.044 29.20169 1341
a. Predictors: (Constant), DIY, ROE, P/E, ROA, P/BV
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares. dr J Mean Square F Sig
I Regression 4852618 Si[ 970.524) 1138 0.401]
Residual X,527.388] lli‘ ¥52.739
Total 13.350.006, ISQ
a. Predictors: (Constant), DIY, ROE, P/E, ROA, P/BV
b. Dependent Variable: Return
Coeflicients(a)
Standardized
v fardized Coeffici Coefli
Model B Std. Error Beta t Sig.
I (Constant) 21157 59.536 0.355{ 0.730
ROE 2178 1712 0956 -1.272/ 0.23)
ROA 0.794) 1.401 0294 0.566, 0.584)
P/E .783 217 -0.174) -0.360 0.726f
BV 10.8%6) 14,853 04011 0.733 0.4%0
DIY 0.837, 2.645 0186/ 0316 0.75%

a. Dependent Variable: Return
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Model Summary(b)
Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
1 0.264 0.070 -().I(Nl 1769369 2179
a. Predictors: (Constant), DIY, P/E, ROE, ROA, P/BV
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares ar Mean Square F | Sig
1 Regression 610931 5 122,186 0.39%0 0851
Residual %,139.734 26, 313.067
Total 8.750.665) 31
a. Predictors: (Constant), DIY, P/E, ROE, ROA, P/BV
b. Dependent Variable: Retum
Coefficients(a)
Standardized
It dardized Coeffici Coeffici
IModel B T Std. Error Beta t Sig.
1 (Constant) 26.767, 24272 1,103 0.2%¢0
ROE 0.473 2,179, <0103 -0.217) 0.X30
ROA <1142 2352 <0236 -0.485 0631
PE ~3.500 3.93K| <0.709  -0.X89 0382
PBvV 24.035| 32,106 0787 0.749| 0461
DIY 0.610 0.673 0179 0,906/ 0373

a. Dependent Variable: Return

A Ri A-74 Ui InondaTasdnd §1ria (TWEP) %47 25512554

a3eh a-74 1580 TnenaTulsand S1ia (TWEP) 3241 2551-2554

Model Summary(b)
Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate Watson
1 0.774 0.599 0.39% 922509  2.573)
a. Predictors: (Constant), DIY, ROA, P/E. ROE. P/BV
b. Dependent Variable: Return
ANOVA(b)
Model Sum of Squares. dr Mean Square F Sig
1 Regression 1.270.319, 5 254064 2985 0.066
Residual §51.023 10 ¥5.102
Total 2,121,342 15
a. Predictors: (Constant), DIY, ROA, P/E, ROE, P/BV
b. Dependent Variable: Retum
CoefMicients(a)
Standardized
U dardized C fi Ci
Model B Std. Error Beta t Sig.
1 (Constant) -37.392 79.089 “0.473| 0.647)
ROE 4.761 3466 1.015)  1.374 0.200)
ROA 1.347 1.635| 041 0.824) 0.429
PIE 8917 1.01 0673  0.8100 0.437)
PBV -65.169| 54.446 -1152) -1.197] 0.259)
DIY ~11.823 3.94¢ -0.791) -3.000, 0.01

a. Dependent Variable: Return
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Model Summary(h)

M3197 A-75 VTN avgaaunsauiaiuihdy $1ia (UPOIC) 241l 2543-2550

Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
1 0.628 0.395] 0.279 1119152 1L.86Y|
a. Predictors: (Constant), DIY, ROA, ROE, P/BV, VE
b. Dependent Variable: Return
ANOVA(b)
Model Sum of Squares ar Mean Square F | sig
1 Regression 2,125,161 5 425032 3393 0.017
Residual 3,256.506| 26/ 125.25¢
Total 5,381.666| 3
4. Predictors: (Constant), DIY, ROA, ROE, P/BV, P/E
b. Dependent Variable: Return
Coellicients(a)
Standardized
U 1 CoefTi Ce
Model B Std. Error Beta t Sig.
1 (Constant) -41.341 16362 -2.527 0.019
ROE -0.134] 0.330 0077 -0.405 0.68Y
ROA 0.412 0.295) 0309 1397 0.174)
P/E 0.151 0.274 0126 0.550 0.587)
P/BV 29.663 10.53%) 0537 2815 0.009
DIY <1.315 0487 “0.503 2700, 0.012]

4. Dependent Variable: Return

A3 N A-76 UM awgammnssuininhau i (UPOIC) ¥141) 2551-2554

A13197 A-76 V3N avgaunssuiiaiuidy $1da (UPOIC) 241 2551-2554

Model Summary(b)
Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
1 oomn 0.830 0.745) 957289 1.625)
a. Predictors: (Constant), DIY, P/E, ROA, P/BV, ROE
b. Dependent Variable: Retum
ANOVA(b)
fodel Sum of Squares dar Mean Square F | sig
1 Regression 4476.256 5 895251 9769, 0.001
Residual 916.402 10 91.640
Total 5.392.659, 15
a. Predictors: (Constant), DIY, P/E, ROA, P/BV, ROE
b. Dependent Variable: Retum
Coefficients(a)
Standardized
L C Coeffici
Model B Std. Error Beta t Sig.
1 (Constant) -51.39% 27.261 -1L.885| 0.089
ROE 1715 0.707 0.647 2427 0.03¢
ROA 0811 0379, -0.500 -2.139, 0.054
PE 0.261 0522 0081 0499 0.629
P/BV 25.535) K97 0484 2844 0.017)
DIy -2.205, 0.579| -0.603 -3.807| 0.003

4. Dependent Variable: Return
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Model Summary(b)
Adjusted R| Std. Error of the | Durbin-
Model R R Square Square Estimate | Watson
1 0.662 0.439| 0.23% 804572 2234
a. Predictors: (Constant), DIY, ROA, P/E, ROE, P/BV
b. Dependent Variable: Retum
ANOVA(b)
Model Sum of Squares. dr Mean Square F Sig.
1 Regression 08810 5 141762 219 0.114)
Residual 906.269 14 64734
Total 1,615.079 19|
a. Predictors: (Constant), DIY, ROA, P/E, ROE, P/BV
b. Dependent Variable: Retum
Coefficients(a)
Standardized
Unstandardized Coefficients |  Coeffici
Model B Std. Error Beta t Sig
1 (Constant) -65.512 28.989) =2.260 0.040
ROE 1.583 0.734) 1222 2,158 0.049
ROA 0912 0.524) =184 -1.728 0.106
P/E 2.274 1.027| 1196 2.214) 0.044
PBV 12.99% 7.889| 1361 1,648 0.122
DIy ~0.626 0.770| 0281 -0.813] 0430

4. Dependent Variable: Return

AR A-78 UM giiniininiunhay S (UVAN) 241 2551-2554

gnimininhay s (UVAN) 291 2551-2554

Model Summary(b)
Adjusted R Std. Errorof | Durbin-
Model R R Square Square the Estimate | Watson
1 0.725 0.526 0.289 1397307 1.446
a. Predictons: (Constant), DIY, P/BV, ROA, P/E, ROE
b. Dependent Variable: Retumn
ANOVA(b)
Model Sum of Squares daf Mean Square F Sig
1 Regression 2,167.712 5 433.542 2220 | 0133
Residual 1,952,468 10 195.247
Total 4,120.1%0 15
a. Predictors: (Constant), DIY, P/BV, ROA, P/E, ROE
b. Dependent Variable: Return
Coeflicients(a)
Standardized
¢ CoefTi Ci
Model B [ Std. Error Beta t Sig.
1 {Constant) ~109.22 50.433 0.056
ROE 2.106 0.925 2.075 0.046
ROA -0.4%7 0.370 0.574 0217
PE 5.604 2.787 1.286 2011 | 0072
P/BV 5465 9.344 0.14% 0.585 | 0572
DIY -2.720 2.032 0.677 -1.339 | 0210

a. Dependent Variable: Return
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Model Summary(b)
Adjusted Std. Error of [ Durbin- |
Model R R Square R Square the Estimate Watson
1 0289 0.084 0.080 26397 1
a Predictors: (Constant). DIY, P/BV. P/E, ROE, ROA
b Dependent Variable: Return
ANOVA(b)
Model Sum of Squares af Mean Square F Sig
1 Regression 75973744 5.000 15194749 21.807 0.000
Residual X30581.51% 1192.000 696.797
Total 906555.262 1197.000
a Predictors: (Constant), DIY, P/BV, P/E, ROE, ROA
b Dependent Variable: Return
Coellicients(a)
Standardized
Model Ui ized Coeffi Coeffi t Sig.
8 std. Error Beta [
1 | (Constant) -3.303 1.42% -2314 0021
ROE <0.026 0.055 <0016 -0.465 0642
ROA 0.463 0118 0.139 3930 | 0000
P/E “0.023 0.010 0062 -2203 ‘ 0.02%
PBV 5424 0.732 0214 7409 0.000
DIy -0.42% 0.09% 0.124 -4343 0.000
a Dependent Variable: Return

{ a L4 a o 1
GﬂiNﬁ f-80 ﬁ?ﬂﬂ1i’3lﬂi1$1’iﬂﬁﬂﬂﬂﬂﬂw1{jﬂm VNUITHNNQUINHATUASYATTINITTUDINIT

U 39 UTHN %91 2551-2554

A13030 A-80 AFn1ETIAsIEM YHO VOUTNING QANIMNITLOIHIG
F119u 39 Ui ¥4 2551-2554

Model Summary(b)

Adjusted R Std. Error of the Durbin-
Model R R Square
Square Estimate Watson
1 0.176 0.031 0023 26.X25 1621
a Predictors: (Constant), DIY, P/BV, P/E, ROE, ROA
b Dependent Variable: Return
ANOVAM)
Model Sum of Squares df Mean Square F Sig.
1 | Regression 14184119 5 2836.824 3942 0.002
Residual 444710.750 618 719.597
Total 458894 869 623
a Predictors: (Constant), DIY, P/BV, P/E, ROE, ROA
b Dependent Variable: Return
Coelficients(a)
Standardized
Model Unstandardized CoefYicients t Sig.
Coefficients
B Std. Error Beta
1 | (Constant) 4953 2284 2,168 0.031
ROE 0.032 0027 0.051 (R 0.23%
ROA 0239 0131 0.103 1831 0.068
PIE <0.004 0.063 <0.002 -0.059 0953
P/BV 1Lax1 1IK7 0.062 1.24% 0212
DIy “0.77% 0.302 .15 <2573 0.010

Dependent Variable: Return
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