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returnoneq 0.525
roic 0.553
assetturn 0.550
currentturn 0.579
inventoryturn 0.741
assetliability 0.527
equityrat 0.528
timesinterest 0.611
payableturn 0.752
earnpershare 0.502
netassetpershare 0.516
taxtoprofit 0.654
envir 0.439
goodwill 0.544
Overall 0.547
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Factor Eigenvalue | Difference Proportion Cumulative
Factorl 2.128 0.823 0.471 0.471
Factor2 1.305 0.290 0.289 0.760
Factor3 1.015 0.331 0.225 0.984
Factor4 0.684 0.438 0.151 1.135
Factor5 0.247 0.136 0.055 1.190
Factor6 0.110 0.113 0.024 1.214
Factor7 -0.003 0.009 -0.001 1.214
Factor8 -0.012 0.021 -0.003 1.211
Factor9 -0.033 0.036 -0.007 1.204
Factor10 -0.069 0.049 -0.015 1.188
Factorl1 -0.119 0.098 -0.026 1.162
Factor12 -0.217 0.028 -0.048 1.114
Factor13 -0.245 0.025 -0.054 1.060
Factor14 -0.271 -0.060 1.000
LR test: independent vs. saturated: chi2(91) = 7827.94 Prob>chi2 = 0.0000
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Factor Variance Difference | Proportion | Cumulative
Factorl 2.049 0.805 0.453 0.453
Factor2 1.244 0.137 0.275 0.728
Factor3 1.107 0.407 0.245 0.973
Factor4 0.700 0.430 0.155 1.128
Factor5 0.270 0.150 0.060 1.188
Factor6 0.120 0.027 1.214
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Variable Factorl Factor2 Factor3 Factor4 Factor5 Factor6 Uniqueness
returnoneq -0.036 0.040 0.019 0.561 -0.014 -0.030 0.681
roic 0.152 0.018 -0.048 0.567 0.014 0.011 0.652
assetturn 0.024 0.736 0.107 -0.007 -0.010 —-0.040 0.445
currentturn 0.002 0.704 -0.010 0.039 0.011 0.046 0.500
inventoryturn -0.137 0.406 -0.054 0.041 0.254 0.024 0.747
assetliability 0.981 0.012 —-0.040 0.010 0.007 -0.011 0.036
equityrat 0.981 -0.012 —0.040 0.018 -0.027 0.024 0.034
timesinterst -0.176 -0.007 0.212 0.186 0.008 -0.269 0.817
payableturn -0.104 0.148 0.024 0.048 0.260 0.013 0.897
earnpershare -0.077 0.072 0.746 -0.019 -0.012 -0.078 0.427
netassetpeshare -0.084 0.013 0.689 0.006 0.026 0.080 0.512
taxtoprofit 0.155 0.112 -0.077 0.130 -0.203 0.090 0.892
envir 0.021 -0.021 -0.050 0.021 -0.301 0.000 0.906
goodwill 0.042 —0.002 0.050 0.069 0.056 0.144 0.967
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