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Varijabli F –1 F – 2 F – 3 

1.AVIS .14 (.91) .20 

2.ADNO .09 (.91) -.01 

3.ADRU .14 (.90) .09 

4.AŠRA .01 (.67) .52 

5.AŠKO .49 (.66) .07 

6.ATT .50 .53 (.61) 

7.AOPL .40 .14 (.79) 

8.AONL .42 .06 (.80) 

9.AOPK -.13 .10 (.44) 

10.AONK .40 .17 (.68) 

11.AKNL (.78) .15 .41 

12.AKNT (.87) .15 .26 

13.AKNN (.92) .11 .14 

14.AKNP (.82) .18 .32 

Varijabli F –1 F – 2 F – 3 

1.MSDM (.78) .25 .35 

2.MTIM (.90) .24 .24 

3.MTJN (.93) .13 .17 

4.MTSN (.92) .06 .16 

5.MS30m (.48) -.07 -.14 

6.MBMLP .15 (.90) -.05 

7.MBKIG .16 (.93) .16 

8.MTA (.55) .60 .10 

9.MSMU (.69) .36 .15 

10.MSKT .11 .41 (.77) 

11.MSNR .21 .15 (.86) 

12.MDRK .37 -.13 (.56) 

13.MLMŠ .38 .38 (.63) 

14.MTM .52 -.08 (.58) 

15.MBP .17 (.73) .31 

16.MZV20s .32 -.09 (.75) 
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Varijabli BETA 
St. Err 

Of BETA 
B 

St. Err 
of B 

T – test 
(110) 

p - level 

Konstanta   3.14 3.78 .83 .41 

1.AVIS -.10 .21 -.01 .03 -.46 .65 

2.ADNO -.15 .16 -.05 .05 -.97 .33 

3.ADRU .42 .17 .09 .04 2.47 .01 

4.AŠRA .05 .13 .02 .06 .39 .69 

5.AŠKO -.26 .13 -.13 .06 -1.99 .05 

6.ATT .04 .24 .00 .03 .15 .88 

7.AOPL .13 .18 .07 .09 .72 .47 

8.AONL .10 .18 .04 .07 .53 .60 

9.AOPK -.02 .08 -.00 .01 -.22 .83 

10.AONK -.01 .13 -.00 .03 -.08 .93 

11.AKNL -.21 .20 -.05 .05 -1.04 .30 

12.AKNT .12 .20 .06 .10 .63 .53 

13.AKNN -.25 .21 -.12 .10 -1.21 .23 

14.AKNP .55 .20 .10 .04 2.73 .01 
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Varijabli BETA 
St. Err 

of BETA 
B 

St. Err 
of B 

T – test 
(108) 

p - level 

Konstanta   4.11 2.87 1.43 .15 

1.MSDM .20 .20 .01 .01 1.01 .31 

2.MTIM -.49 .36 -.01 .01 -1.35 .18 

3.MTJN 1.43 .59 .04 .02 2.42 .02 

4.MTSN -.83 .44 -.02 .01 -1.88 .06 

5.MS30m .04 .09 .13 .34 .39 .70 

6.MBMLP -.38 .19 -.25 .12 -2.04 .04 

7.MBKIG .49 .23 .34 .16 2.15 .03 

8.MTA -.32 .16 -.02 .01 -1.97 .05 

9.MSMU .17 .14 .01 .01 1.22 .22 

10.MSKT .15 .15 .01 .01 .99 .33 

11.MSNR .01 .16 .00 .03 .06 .96 

12.MDRK -.18 .11 -.04 .02 -1.73 .09 

13.MLMŠ -.14 .15 -.02 .02 -.95 .34 

14.MTM -.18 .14 -.03 .02 -1.33 .19 

15.MBP .23 .14 .05 .03 1.61 .11 

16.MZV20s -.09 .13 -.04 .06 -.68 .49 
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