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Descriptives

Descriptive Statistics

84

| N Minimum | Maximum Mean Std. Deviation

ROE 80 -2.37 38.95 18.6344 10.12968

TOBINSQ 80 12 241 1.0726 .53931

KAT 80 .16 .80 .3587 .17804

KT 80 -9 95 41.72 26.321

UP 80 14.16 17.93 15.5627 .92922

KPGCG 80 .00 1.00 .3500 47998

SP 80 8.93 87.31 56.9564 16.16240

Valid N (listwise) 80
NPar Tests
One-Sample Kolmogorov-Smirnov Test
ROE [TOBINSQ KAT KT UP KPGCG SP

N 80 80 80 80 80 80 80
Normal Parametés Mean 18.6344 | 1.0726 .3588 41.72 | 15.5628 .3500 | 56.9564
Std. Deviation 10.12968 .53931 .17804 26.321 .92922 47998 (16.16240
Most Extreme Absolute .052 .104 135 .070 122 417 .159
Differences Positive .049 104 135 .060 122 417 159
Negative -.052 -.057 -.132 -.070 -.080 -.262 -.158
Kolmogorov-Smirnov Z 465 .933 1.211 .627 1.094 3.730 1.420
Asymp. Sig. (2-tailed) .982 .349 .106 .826 .183 .000 .054

a. Test distribution is Normal.
b. Calculated from data.
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Regression

Variables Entered/Removed

Variables Variables
Model Entered Removed Method
1 SP, KT,
KAT,
KPGCG,
UP

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

Enter

Model Summary?

Adjusted Std. Error of Durbin-
Model R R Square | R Square | the Estimate Watson
1 .5302 .281 .233 8.87297 2.169

a. Predictors: (Constant), SP, KT, KAT, KPGCG, UP
b. Dependent Variable: ROE

ANOVA
Sum of
Model Squares df Mean Square F Sig.
1 Regression 2280.232 5 456.046 5.793 .0002
Residual 5825.984 74 78.730
Total 8106.216 79

a. Predictors: (Constant), SP, KT, KAT, KPGCG, UP
b. Dependent Variable: ROE

Coefficient$

Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIE
1 (Constant) -62.673 19.957 -3.140 .002
KAT -11.827 5.746 -.208 -2.058 .043 .952 1.050
KT .088 .040 .229 2.229 .029 .920 1.087
uUP 4572 1.182 419 3.867 .000 .826 1.211
KPGCG 4.104 2.163 194 1.898 .062 .925 1.081
SP .163 .067 .260 2.446 .017 .858 1.165

a. Dependent Variable: ROE




Collinearity Diagnostics
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Condition Variance Proportions
Model Dimension | Eigenvalue Index (Constant) KAT KT UpP KPGCG SP
1 1 4.968 1.000 .00 .01 .01 .00 .01 .00
2 .598 2.882 .00 .02 .00 .00 .87 .00
3 221 4.739 .00 .04 .97 .00 .10 .01
4 162 5.533 .00 .80 .00 .00 .01 .08
5 .049 10.079 .01 12 .01 .02 .00 .68
6 .001 60.784 .99 .01 .00 .98 .01 .22
a. Dependent Variable: ROE
Residuals Statistics?
Minimum | Maximum Mean Std. Deviation N

Predicted Value 3.4243 35.7458 18.6344 5.37249 80

Std. Predicted Value -2.831 3.185 .000 1.000 80

2:22?;‘;% Egﬁfe(’f 1.360 4.179 2.356 600 80

Adjusted Predicted Value .1484 37.4818 18.6348 5.48161 80

Residual -17.30763 | 19.14055 .00000 8.58759 80

Std. Residual -1.951 2.157 .000 .968 80

Stud. Residual -2.103 2.214 .000 1.010 80

Deleted Residual -20.11641 | 20.16507 -.00044 9.35984 80

Stud. Deleted Residual -2.154 2.276 .001 1.018 80

Mabhal. Distance .868 16.533 4.938 3.149 80

Cook's Distance .000 .120 .015 .022 80

Centered Leverage Value .011 .209 .063 .040 80

a. Dependent Variable: ROE




Charts

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: ROE
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Scatterplot

Dependent Variable: ROE
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Regression Studentized Residual

Regression

Variables Entered/Removed

!
0

Model

Variables
Entered

Variables
Removed

Method

SP, KT,
KAT,
KPGCG,
uP

Enter

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

Model Summary?

!
2

Adjusted Std. Error of Durbin-
Model R R Square | R Square | the Estimate Watson
1 4522 .204 .150 49717 2.224

a. Predictors: (Constant), SP, KT, KAT, KPGCG, UP
b. Dependent Variable: TOBINSQ
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ANOVAP
Sum of
Model Squares df Mean Square F Sig.
1 Regression 4.686 5 .937 3.791 .0042
Residual 18.291 74 247
Total 22.977 79
a. Predictors: (Constant), SP, KT, KAT, KPGCG, UP
b. Dependent Variable: TOBINSQ
Coefficients?
Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) -2.461 1.118 -2.201 .031
KAT 147 .322 .049 .458 .648 .952 1.050
KT .005 .002 .220 2.037 .045 .920 1.087
UP .210 .066 .362 3.175 .002 .826 1.211
KPGCG -.175 121 -.156 -1.443 .153 .925 1.081
SP .001 .004 .042 .378 .706 .858 1.165
a. Dependent Variable: TOBINSQ
Collinearity Diagnostic$
Condition Variance Proportions
Model Dimension | Eigenvalue Index (Constant) KAT KT UP KPGCG SP
1 1 4.968 1.000 .00 .01 .01 .00 .01 .00
2 .598 2.882 .00 .02 .00 .00 .87 .00
3 221 4,739 .00 .04 .97 .00 .10 .01
4 162 5.533 .00 .80 .00 .00 .01 .08
5 .049 10.079 .01 12 .01 .02 .00 .68
6 .001 60.784 .99 .01 .00 .98 .01 .22

a. Dependent Variable: TOBINSQ




Residuals Statistics®
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Minimum | Maximum Mean Std. Deviation N
Predicted Value .5661 1.6883 1.0726 .24354 80
Std. Predicted Value -2.080 2.528 .000 1.000 80
iig?c"’t‘;% ngure‘)f 076 234 132 034 80
Adjusted Predicted Value .5995 1.7027 1.0714 24473 80
Residual -.81833 1.34724 .00000 48118 80
Std. Residual -1.646 2.710 .000 .968 80
Stud. Residual -1.723 2.775 .001 1.004 80
Deleted Residual -.89693 1.41335 .00118 .51838 80
Stud. Deleted Residual -1.747 2.912 .007 1.021 80
Mahal. Distance .868 16.533 4.938 3.149 80
Cook's Distance .000 .183 .013 .024 80
Centered Leverage Value .011 .209 .063 .040 80

a. Dependent Variable: TOBINSQ

Charts

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: TOBINSQ
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Scatterplot

Dependent Variable: TOBINSQ
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Regression Standardized Predicted Value
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