LAMPIRAN 1

Model Summanf3
Change Statistics
Adjusted R Std. Errar of R Square Durhin-
Madal R R Square Square the Estimate Change F Change af df2 Sig. F Change Watson
1 are? 143 083 41109 143 2,838 3 a1 047 2.257
a. Predictors: (Constant), DER, ROA, TATO
b. Dependent Variable: RETURN
One-Sample Kolmogorov-Smirnov Test
LInstandardiz
ed Residual
[ a6
Narmal Parameters™® Mean 0E-7
Std. Deviation 28850606
Most Extreme Differences  Absolute 143
Positive 143
Megative =071
Kaolmogorov-smirnov £ 1.068
Asymp. Sig. (2-tailed) 213
a. Test distribution is Marmal.
h. Calculated from data.
ANOWVA®
Sum of
Madel Squares df Mean Square F Sig.
1 Regression 1.439 3 480 2.838 047"
Residual 8.6149 a1 J6Y
Total 10.058 a4
a. Dependent Variable: RETURM
b. Predictors: (Constant), DER, ROA, TATO
Coefficients®
Standardized
Unstandardized Coefficients Coefficients Correlations Collinearity Statistics
Madel B Std. Error Beta t 3ig. Zero-order | Parfial Part Tolerance VIF
1 (Constant) 442 308 -1.437 187
ROA 374 196 248 1.907 062 232 258 247 897 1.003
TATO 481 209 306 2.303 025 281 307 299 951 1.081
DER 070 168 055 A5 680 -007 058 054 954 1.048

a. DependentVariahle: RETURN




Descriptive Statistics

M Minimum | Maximum Mean Std. Deviation
ROA 55 .01 1.95 19498 28560
TATO 55 68 1.94 1.2693 2T438
DER 55 2 1.549 B427 34082
RETURM 55 =37 1.50 2813 A3ET
Valid M (listwise) 55
Histogram

Dependent Variable: RETURN

Frequency

Mean = -4 41E-17
Stel. Dev. = 0972
=55
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Regression Standardized Residual

Normal P-P Plot of Regression Standardized Residual
Dependent Variable: RETURN

1.0
Q
Qy
0.8
[+]
a &
2 o
o u
08
£ P
o o
o
.
H]
o
g 0.4+
o
3
w o
0.29
=]
0o T T T T
00 0.2 04 06 08

Observed Cum Prob




Regression Studentized Residual

Scatterplot
Dependent Variable: RETURN
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Regression Standardized Predicted Value




