Lampiran 13. Hasil Regresi Logistik

Case Processing Summary

Unweighted Cases® N Percent
Included in Analysis 74 100,0
Selected Cases  Missing Cases 0 0
Total 74 100,0
Unselected Cases 0 0
Total 74 100,0

a. If weight is in effect, see classification table for the total

number of cases.

Dependent Variable Encoding

Original Value Internal Value

Non Investment Grade 0
Investment Grade 1




Lampiran 13. Hasil Regresi Logistik (Lanjutan)

Block 0: Beginning Block

Iteration History®"*

Iteration -2 Log Coefficients
likelihood Constant
102,099 ,162
Step 0
2 102,099 ,163

a. Constant is included in the model.
b. Initial -2 Log Likelihood: 102,099
c. Estimation terminated at iteration

number 2 because parameter

estimates changed by less than ,001.

Classification Table*?

Observed Predicted
PO Percentage
Non Investment | Correct
Investment Grade
Grade
Non Investment
PO Grade 0 34 0
Step 0 Investment Grade 0 40 100,0
Overall Percentage 54,1

a. Constant is included in the model.

b. The cut value is ,500




Lampiran 13. Hasil Regresi Logistik (Lanjutan)

Variables in the Equation

B S.E. [Wald [ df | Sig. | Exp(B)
Step 0 Constant ,163| ,233| ,485 4861 1,176
Variables not in the Equation
Score df Sig.
GR 3,178 1] ,075
SIZE 3,590 1] ,058
LIK 3,110 1] ,078
LEV 6,156 1] ,013
Variables PROF 1,518 1] ,218
Step 0
SEC 4,955 1] ,026
SF ,200 1] ,654
MAT ,004 1] ,948
RA 3,352 1| ,067
Overall Statistics 23,578 9| ,005




Lampiran 13. Hasil Regresi Logistik (Lanjutan)

Block 1: Method = Enter

Iteration History®c®

Iteration -2 Log Coefficients
likelihood | Constant | GR | SIZE | LIK | LEV |PROF
1 75,756 -5,569| ,367| ,922| ,186|-3,403| -,048
2 72,647 -8,225| 540 1,343| ,372|-4,792| -,060
Step 1 3 72,131 -9,778| ,604| 1,553| ,587|-5,233| -,065
4 72,104| -10,179]| ,615| 1,600| ,665|-5,284| -,068
5 72,104| -10,194| ,615| 1,602| ,668(-5,286| -,068
6 72,104| -10,194| ,615| 1,602| ,668(-5,286| -,068

Iteration History®"¢

Iteration Coefficients

SEC SF MAT RA
1| 1,054 -873| -1,072| 1,093
2| 1412 -1,474| -1556| 1,424
3| 1,489 -1,751( -1,729( 1,527
Step 1
41 1,494 -1815( -1,760( 1,549
5| 1,494 -1,818( -1,762 1,550
6| 1494 -1,818| -1,762| 1,550

a. Method: Enter

b. Constant is included in the model.

c. Initial -2 Log Likelihood: 102,099

d. Estimation terminated at iteration number 6 because parameter estimates
changed by less than ,001.



Lampiran 13. Hasil Regresi Logistik (Lanjutan)

Omnibus Tests of Model Coefficients

Chi-square df Sig.
Step 29,995 ,000
Step1 Block 29,995 ,000
Model 29,995 ,000
Model Summary
Step -2 Log Cox & Snell R | Nagelkerke R
likelihood Square Square
1 72,104° ,333 445

a. Estimation terminated at iteration number 6 because
parameter estimates changed by less than ,001.

Hosmer and Lemeshow Test

Step

Chi-square df

Sig.

1

5,149 8

142




Lampiran 13. Hasil Regresi Logistik (Lanjutan)

Contingency Table for Hosmer and Lemeshow Test

PO = Non Investment | PO = Investment Grade | Total
Grade
Observed | Expected | Observed | Expected
1 6 6,547 1 453 7
2 6 5,619 1 1,381 7
3 5 5,133 2 1,867 7
4 5 4,583 2 2,417 7
5 3 4,013 4 2,987 7
Step 1
6 4 2,716 3 4,284 7
7 3 2,012 4 4,988 7
8 2 1,746 5 5,254 7
9 0 1,119 7 5,881 7
10 0 ,513 11 10,487 11
Classification Table*
Observed Predicted
PO Percentage
Non Investment Correct
Investment Grade
Grade
g:);dl}nvestment 25 9 735
Step 1 gr\z;s;ment 10 30 750
Overall Percentage 74,3

a. The cut value is ,500




Lampiran 13. Hasil Regresi Logistik (Lanjutan)

Variables in the Equation

B SE. | Wald | df | Sig. [ Exp(B)

GR 615 ,301| 4,184 1| ,041 1,850
SIZE 1,602 ,699( 5,246 1] ,022 4,962
LIK 668 ,528| 1,602 1| ,206 1,950
LEV -5,286| 2,297| 5,298 1| ,021 ,005
Step 1° PROF -068| ,058| 1,377 1] ,241 ,934
SEC 1,494 ,698( 4,582 1| ,032 4,455
SF -1,818| 1,614| 1,268 1] ,260 ,162
MAT -1,762| ,786| 5,019 1] ,025 172
RA 1,550| ,680( 5,202 1] ,023 4,711
Constant | -10,194 | 4,998| 4,160 1| ,041 ,000

a. Variable(s) entered on step 1: GR, SIZE, LIK, LEV, PROF, SEC, SF,
MAT, RA.
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