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0,16
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0,08
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0,006
0,114
0,444
0,235
-0,18
0,439
1,089
-0,08
0,068
0,19
0,04
0,15
0,18
0,039
-0,16
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Récapitulatif des modeéles

Erreur standard

Modele R R-deux  R-deux ajusté de I'estimation
1 ,931° ,866 ,800 ,05765
a. Prédicteurs : (Constante), VAR0O0001
ANOVA®
Somme des
Modele carrés ddl Carré moyen F Sig.
1 Régression ,043 1 ,043 12,963 ,069b
de Student ,007 2 ,003
Total ,050 3
a. Variable dépendante : VAR00002
b. Prédicteurs : (Constante), VAR00001
Coefficients®
Coefficients
Coefficients non standardisés = standardisés
Modeéle B Erreur standard Béta Sig.
1 (Constante) ,481 ,038 12,691 ,006
VAR00001 -,009 ,003 -,931 -3,600 ,069

a. Variable dépendante : VAR00002
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Récapitulatif des modeéles

Erreur standard
Modele R R-deux R-deux ajusté de |'estimation

1 ,175° ,031 -,454 ,00387

a. Prédicteurs : (Constante), VARO0003

ANOVA®
Somme des
Modeéle carrés ddl Carré moyen F Sig.
1 Régression ,000 1 ,000 ,063 ,825b
de Student ,000 2 ,000
Total ,000 3

a. Variable dépendante : VAR0O0004

b. Prédicteurs : (Constante), VAR0O0003

Coefficients®

Coefficients
Coefficients non standardisés standardisés

Modele B Erreur standard Béta t Sig.
1 (Constante) ,011 ,002 4,890 ,039
VAR00003  -,019 ,075 -,175 -,251 ,825

a. Variable dépendante : VAR0O0004
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Récapitulatif des modeéles

Erreur standard
Modele R R-deux R-deux ajusté de |'estimation

1 ,975° ,950 ,924 ,00357

a. Prédicteurs : (Constante), VARO0005

ANOVA®
Somme des
Modele carrés ddl Carré moyen F Sig.
1 Régression ,000 1 ,000 37,730  ,025°
de Student ,000 2 ,000
Total ,001 3
a. Variable dépendante : VARO0006
b. Prédicteurs : (Constante), VARO0005
Coefficients®
Coefficients
Coefficients non standardisés  standardisés
Modele B Erreur standard Béta t Sig.
1 (Constante) -,002 ,004 -,636 ,590
VAR00005 3,432 ,559 ,975 6,142 ,025

a. Variable dépendante : VAR0O0006
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Summary

This researche work is aimed to study of the efficiency of investmenet diversity in decreasing or
reducing investment port folio risk. We adopted the simple linear regression method to check the
relationship between investment diversity measured according to coefficient of determination (R-
Squared), and portfolio risk measured according to standard deviation, variance and beta coefficient
(B), SPSS programme has been used to estimate the sample.

On this basis the study was done on a sample of 30 societies in Aman stock Exchange
(JORDAN) included in the Index ASE 100 during the period between 2010 and 2019.

We come to a conclusion of a statistical significance relationship of borth diversity and belanced
portfolio risk.

Concerning offensive and defensive portfolio there is no statistical significance between
diversity of investment and their risk.

Key words: Investment portfolio, Investment diversity, Financial risk, Aman stock Exchange,
Simple Linear Progression.
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