Descriptives

Descriptive Statistics

N Minimum | Maximum Mean Std. Deviation
ROE 99 -4724 1.4230 .219987 .2892876
CR 99 .0943 9.4758 .997007 1.4185201
DER 99 .0755 5.7769 | 1.248426 1.2657213
Growth 99 -.8378 1.3335 .063142 3046235
DPR 99 -1.2500 3.6896 402792 5322819
Valid N (listwise) 99

One-Sample Kolmogorov-Smirnov Test

Unstandardiz

ed Residual
N 99
Normal Parameters@P  Mean .0000000
Std. Deviation 41058188
Most Extreme Absolute .169
Differences Positive 169
Negative -.090
Kolmogorov-Smirnov Z 1.686
Asymp. Sig. (2-tailed) .007

a. Test distribution is Normal.

b. Calculated from data.




Regression Sebelum Outlier

Variables Entered/Removed

Variables Variables
Model Entered Removed Method
1 Growth,
CR, I;{OE, Enter
DER

a. All requested variables entered.
b. Dependent Variable: DPR

Model Summary’

Adjusted Std. Error of
Model R R Square | R Square | the Estimate
1 .6362 405 .380 4192267

a. Predictors: (Constant), Growth, CR, ROE, DER
b. Dependent Variable: DPR

ANOVAP
Sum of
Model Squares df Mean Square F Sig.
1 Regression 11.245 4 2.811 15.996 .000°
Residual 16.521 94 176
Total 27.766 98
a. Predictors: (Constant), Growth, CR, ROE, DER
b. Dependent Variable: DPR
Coefficients?
Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) .382 .082 4.653 .000
ROE .908 .150 494 6.040 .000
CR -.029 .031 -.078 -.956 342
DER - 111 .036 -.264 -3.071 .003
Growth -.186 .148 -.107 -1.256 212

a. Dependent Variable: DPR




Casewise Diagnostics

Predicted
Case Number | Std. Residual DPR Value Residual
14 5.011 3.6896 1.588673 |2.1009274
17 3.765 1.5789 .000411 |1.5785364
a. Dependent Variable: DPR
Regression Setelah Outlier
Variables Entered/Removed
Variables Variables
Model Entered Removed Method
1 Growth,
CR, ROE, Enter
DER
a. All requested variables entered.
b. Dependent Variable: DPR
Model Summary®
Adjusted Std. Error of
Model R R Square | R Square | the Estimate
1 .6672 445 421 3044628
a. Predictors: (Constant), Growth, CR, ROE, DER
b. Dependent Variable: DPR
ANOVAP
Sum of
Model Squares df Mean Square Sig.
1 Regression 6.846 4 1.711 18.463 .000°
Residual 8.528 92 .093
Total 15.374 96

a. Predictors: (Constant), Growth, CR, ROE, DER

b. Dependent Variable: DPR




Coefficients

Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) 446 .060 7.415 .000
ROE .525 122 .347 4.321 .000 .935 1.069
CR -.032 .022 -.115 -1.448 151 .957 1.045
DER -.120 .027 -.375 -4.468 .000 .857 1.167
Growth -.306 110 -.235 -2.793 .006 .850 1.176

a. Dependent Variable: DPR

One-Sample Kolmogorov-Smirnov Test

Unstandardiz

ed Residual
N 97
Normal Parametersa@P  Mean .0000000
Std. Deviation .29805234
Most Extreme Absolute 13
Differences Positive 113
Negative -.044
Kolmogorov-Smirnov Z 1.118
Asymp. Sig. (2-tailed) .164

a. Test distribution is Normal.

b. Calculated from data.




Normal P-P Plot of Regression Standardized Residual

Dependent Variable: DPR
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Runs Test
Unstandardiz
ed Residual
Test Value? -.00812
Cases < Test Value 48
Cases >= Test Value 49
Total Cases 97
Number of Runs 43
Z -1.326
Asymp. Sig. (2-tailed) 185

a. Median



Scatterplot

Dependent Variable: DPR

Regression Studentized Residual

o
(o)
o®
00

° [e] O$°o %?& ) S

o

Regression Standardized Predicted Value

Coefficients?
Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.

1 (Constant) .188 .040 4.658 .000
ROE 110 .082 142 1.344 .182
CR -.013 .015 -.094 -.901 370
DER .016 .018 .098 .886 378
Growth -.031 .074 -.047 -425 672

a. Dependent Variable: Abs_res




