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ANOVA

model Sum of Df meansquare F Sig
squares
Regression 1.543 1 1.543 8.427 .012
Residual 15.642 85 .183
total 16.014 86

a.predictors:(constant).gross

b.Dependent variable:beta
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Model Summary b

model R R Square | Adjusted | Std. Error of Durbin-
R Square The Watson
Estimate
1 351 a .107 .98 4391 1.762

a.predictors:(constant).gross

b.Dependent variable:beta
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ANOV AP
Sum of
Model Squares df Mean Square F Sig.
1 Regression 2.819 1 2.819 16.257 .0002
Residual 14.738 85 173
Total 17 .557 86

a. Predictors: (Constant), operating

b. Dependent Variable: beta
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Abstract

One of the most important issue in the market of investment having the knowledge about the
risk rate companies, especially is systematic risk that has vital role in decision making .because
it is believed that the output of companies stock is under the effect of systematic risk and it will
represent the changes of output rate of one equity to the changes of general output rate in
stock exchange .

In this research, we are going to show whether there is a meaningful relation between
systematic risk and the growth of companies income. So three hypothesis is going to be tested
here. in order to test these hypothesis 114 companies accepted in TSE are selected examples
and the variables are the growth of gross income, the growth of operation income ,net income
growth and their systematic risk are accounted for 6 year period from 1380 to 1386. Finally
offer testing statistically on required data, the result will represent that there is a meaningful
relation between systematic risk and the growth of the income of the companies accepted in
TSE.
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