Lampiran 1. Daftar Perusahaan Sampel

No. | Kode Nama Perusahaan
1. | ADES PT Akasha Wira International Tbk

2. | AMFG | PT Asahimas Flat Glass Tbk

3. | ARNA | PT Arwana Citramulia Thk

4. | ASII PT Astra International Thk

5. | AUTO | PT Astra Otoparts Thk

6. | BRNA | PT Berlina Thk

7. | BTON | PT Betonjaya Manunggal Thk

8. BUDI PT Budi Acid Jaya Thk

9. DLTA PT Delta Djakarta Thk

10. | EKAD | PT Ekadharma International Thk

11. | FASW | PT Fajar Surya Wisesa Tbhk

12. | GGRM | PT Gudang Garam Thk

13. | GJTL PT Gajah Tunggal Tbk

14. | HMSP | PT HM Sampoerna Thk

15. | IMAS PT Indomobil Sukses Internasional Thk
16. | INAI PT. Indal Aluminium Industry Tbk
17. | INDF PT Indofood Sukses Makmur Thk
18. | INDS PT Indospring Tbk

19. | INTP PT Indocement Tunggal Prakarsa Thk
20. | JKSW PT Jakarta Kyoei Steel Works Thk
21. | JPRS PT Jaya Pari Steel Thk

22. | KAEF PT Kimia Farma Tbk




Lampiran 1. Daftar Perusahaan Sampel (Lanjutan)

No. Kode Nama Perusahaan

23. | KBLM PT Kabelindo Murni Tbk

24. | KDSI PT Kedawung Setia Industrial Thk

25. | KICI PT Kedaung Indah Can Tbk

26. | KLBF PT Kalbe Farma Tbk

27. | LMPI PT Langgeng Makmur Industri Thk

28. | LPIN PT Multi Prima Sejahtera Tbk

29. | MERK | PT Merck Thk

30. | MYOR | PT Mayora Indah Tbhk

31. | PBRX PT Pan Brothers Tex Tbk

32. | PRAS PT Prima Alloy Steel Universal Tbk

33. | RMBA | PT Bentoel International Investama Tbk

34. | SAIP PT Surabaya Agung Industry Pulp & Kertas Thk

35. | SKLT PT Sekar Laut Tbk

36. | SMCB PT Holcim Indonesia Thk

37. | SMSM | PT Selamat Sempurna Thk

38. | SPMA | PT Suparma Tbk

39. | SRSN PT Indo Acidatama Tbk

40. | SULI PT Indomobil Sukses Internasional Thk

41. | TCID PT Mandom Indonesia Thk

42. | TOTO PT Surya Toto Indonesia Tbk

43. | TRST PT Trias Sentosa Thk

44. | TSPC PT Tempo Scan Pacifik Thk




Lampiran 1. Daftar Perusahaan Sampel (Lanjutan)

No. Kode Nama Perusahaan

45. [ ULTJ | PT Ultrajaya Milk Tbk

46. | UNVR PT Unilever Indonesia Thk

47 | VOKS PT Voksel Electric Tbk




Lampiran 2. Analisis Statistik Deskriptif

Statistik Deskriptif untuk Level Model

N Minimum Maximum Mean Std. Deviation
MVE 235 10488000000 | 307675003900000 | 15423087746590,22 | 44196765703773,270
TA 235 69783877404 | 182274000000000 | 7258655380018,07 | 20210279060451,760
TL 235 5157471281 92460000000000 | 3454462303878,33 9991390821689,470
OWN 235 0 1 49 ,501
RPT_BS 235 0 4522000000000 |  316837864331,76 681109342380,844
Valid N (listwise) 235

Statistik Deskriptif untuk Changes Model

N Minimum Maximum Mean Std. Deviation
CAR 235 -3,81741 89,00620 ,5135346 5,85467101
NI 235 | -624788000000 | 22460000000000 959326738180,46 2776313002336,498
NI.SIZE 235 | -7392624364355 | 325402551143833 | 13284236419257,07 | 39555323456578,650
NIL.Q 235 | -745147771840 | 102912754030303 3741938179133,63 12521554139569,650
NLLEV 235 | -632207303271 | 11393021495112 413159628953,44 1329796631150,995
NI.SEG 235 | -2499152000000 | 134760000000000 3698683404590,95 | 14660236168063,890
NI.OWN 235 | -434703084533 | 22460000000000 880671346534,89 2788150634259,787
NLRPT_IS 235 | -8250409937624 1619148764792 -114952635707,87 884633959114,081
Valid N (listwise) 235




Lampiran 3. Hasil Uji Statistik
MODEL 1 (MVE;j;= ag+ a1 TAit+ a; TLit+ 03 Nljz+ 0, OWN;; + a5 RPT_BSjitg;)

Tahap Awal (n = 235)

Regression

Variables Entered/Removed

Variables Variables
Model Entered Removed Method
1 RPT_BS,
OWN, A\II, Enter
TL, TA

a. Allrequested variables entered.

b. Dependent Variable: MVE

Model Summary

Adjusted Std. Error of Durbin-
Model R R Sguare R Square the Estimate Watson
1 ,9102 828 824 1,854E+013 1,999

a. Predictors: (Constant), RPT_BS, OWN, N|, TL, TA
b. Dependent V ariable: MVE




ANOVAP

Sum of
Model Squares df Mean Square F Sig.
1 Regression 4E+029 5 7,567E+028 220,037 ,0008
Residual 8E+028 229 3,439E+026
Total 5E+029 234
a. Predictors: (Constant), RPT_BS, OWN, NI, TL, TA
b. Dependent Variable: MVE
Coefficients
Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIE
1 (Constant) -3E+011 2E+012 -,146 884
TA -,367 440 -,168 -,833 406 ,019 53,910
TL -,041 811 -,009 -,050 ,960 ,022 44,649
NI 15,724 1,108 ,988 14,189 ,000 ,155 6,441
OWN 3E+012 3E+012 ,033 1,155 ,249 ,906 1,104
RPT_BS 6,184 2,897 ,095 2,134 ,034 377 2,650

a. Dependent Variable: MVE




Normality Test

One-Sam ple Kolmogorov-Smirnov Test

Unstandardiz

ed Residual
N 235
Normal Parameters &P Mean ,0015251
Std. Deviation 1,8345E+013
Most Extreme Absolute ,318
Differences Positive 318
Negative -,273
Kolmogorov-Smirnov Z 4874
Asynmp. Sig. (2-tailed) ,000

a. Test distribution is Normal.

b. Calculated from data.




Heteroscedasticity Test

Variables Entered/Removed

Variables Variables
Model Entered Removed Method
1 RPT_BS,
OWN, ‘ljl\ll, Enter
TL, TA

a. Allrequested variables entered.
b. Dependent Variable: ABRES

Coefficients

Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 2E+012 1E+012 2,308 ,022
TA -1,198 ,268 -1,423 -4,471 ,000
TL ,226 493 133 458 ,648
NI 9,996 674 1,630 14,820 ,000
OWN 5E+012 2E+012 ,150 3,289 ,001
RPT_BS ,700 1,763 ,028 397 ,692

a. Dependent Variable: ABRES




Qutlier

Casewise Diagnostic$

Predicted

Case Number Std. Residual MVE Value Residual

4 -3,987 5E+013 1E+014 -7TE+013
19 -9,009 2E+013 2E+014 -2E+014
140 3,788 1E+014 6E+013 7E+013
187 4,044 1E+014 7E+013 8E+013
200 3,094 1E+014 5E+013 6E+013
202 5,170 3E+014 2E+014 1E+014
234 4,387 2E+014 8E+013 8E+013

a. Dependent Variable: MVE

Casewise Diagnostic$

Predicted

Case Number Std. Residual MVE Value Residual

61 -5,790 5E+013 9E+013 -4E+013
93 3,997 8E+013 6E+013 3E+013
153 6,356 1E+014 7E+013 5E+013
155 3,827 2E+014 1E+014 3E+013
158 -3,320 4E+013 6E+013 -2B+013
214 3,452 5E+013 3E+013 2E+013

a. Dependent Variable: MVE



Casewise Diagnostic$

Predicted
Case Number Std. Residual MVE Value Residual
13 3,214 7E+011 | 1,41E+013 1E+013
14 -3,748 4E+013 6E+013 -2E+013
46 4,403 6E+013 4E+013 2E+013
98 3,496 2E+014 2E+014 2E+013
106 3,418 8E+013 6E+013 2E+013
108 4,325 1E+014 1E+014 2E+013

a. Dependent Variable: MVE
Casewise Diagnostic$

Predicted
Case Number Std. Residual MVE Value Residual
12 -4,088 1E+013 2E+013 -1E+013
120 3,973 3E+013 2E+013 1E+013
167 3,343 3E+013 2E+013 1E+013
205 -3,838 5E+013 6E+013 -1E+013
207 3,126 8E+013 7E+013 1E+013

a. Dependent Variable: MVE
Casewise Diagnostic$

Predicted
Case Number Std. Residual MVE Value Residual
59 -3,673 4E+013 5E+013 -1E+013
60 -3,698 1E+012 1E+013 -1E+013
66 3,665 5E+013 4E+013 1E+013
113 4,010 6E+013 5E+013 1E+013
152 3,161 1E+013 2E+012 9E+012
160 3,286 6E+013 5E+013 9E+012
221 3,083 4E+012 | 4,13E+012 8E+012

a. Dependent Variable: MVE




Casewise Diagnostic$

Predicted
Case Number Std. Residual MWVE Value Residual
34 3,348 7E+011 | 6,00E+012 TE+012
52 -3,295 4E+012 1E+013 -7TE+012
199 3,051 6E+012 3E+011 6E+012
201 -3,628 8E+012 1E+013 -7TEH012
232 3,893 2E+013 9E+012 8E+012

a. Dependent Variable: MVE
Casewise Diagnostic$

Predicted
Case Number Std. Residual MVE Value Residual
5 -3,356 2E+012 8E+012 -6E+012
26 -3,032 5E+012 1E+013 -5E+012
99 -3,123 1E+013 2E+013 -5E+012
206 -3,453 1E+012 7TE+012 -6E+012

a. Dependent Variable: MVE
Casewise Diagnostic$

Predicted
Case Number Std. Residual MVE Value Residual
109 3,291 8E+012 3E+012 5E+012
145 3,099 3E+014 3E+014 5E+012
181 3,289 3E+011 | 4,56E+012 5E+012

a. Dependent Variable: MVE




Casewise Diagnostic$

Predicted
Case Number Std. Residual MVE Value Residual
218 3,561 2E+013 1E+013 5E+012
a. Dependent Variable: MVE
Casewise Diagnostic$
Predicted
Case Number Std. Residual MVE Value Residual
171 3,198 1E+013 7TE+012 4E+012
a. Dependent Variable: MVE
Casewise Diagnostic$
Predicted
Case Number Std. Residual MVE Value Residual
130 3,152 2E+013 1E+013 4E+012
a. Dependent Variable: MVE
Casewise Diagnostic$
Predicted
Case Number Std. Residual MVE Value Residual
17 -3,199 9E+012 1E+013 -4E+012
40 3,038 3E+011 3,34E+012 4E+012
80 3,036 4E+012 7E+011 4E+012

a. Dependent Variable: MVE




Casewise Diagnostic$

Predicted
Case Number Std. Residual MVE Value Residual
81 -3,361 4E+011 4E+012 -4E+012
107 -3,442 8E+012 1E+013 -4E+012
185 3,185 1E+013 8E+012 3E+012
a. Dependent Variable: MVE
Casewise Diagnostic$
Predicted
Case Number Std. Residual MVE Value Residual
154 -3,044 1E+013 1E+013 -3E+012
222 3,113 1E+012 | 1,61E+012 3E+012
a. Dependent Variable: MVE
Casewise Diagnostic$
Predicted
Case Number Std. Residual MVE Value Residual
11 3,028 4E+012 1E+012 3E+012
105 3,209 7E+012 4E+012 3E+012
224 3,259 2E+013 2E+013 3E+012

a. Dependent Variable: MVE




Casewise Diagnostic$

Predicted

Case Number Std. Residual MVE Value Residual

2 -2,805 6E+011 3E+012 -2E+012
30 -2,415 8E+011 3E+012 -2E+012
44 -2,980 2E+012 4E+012 -2E+012
45 -2,054 2E+012 4E+012 -2E+012
86 -2,167 4E+011 2E+012 -2E+012
89 -2,131 4E+011 2E+012 -2E+012
96 -2,051 3E+012 4E+012 -2E+012
127 2,963 6E+012 3E+012 2E+012
139 2,568 3E+012 1E+012 2E+012
156 2,539 2E+013 2E+013 2E+012
175 -2,184 1E+012 3E+012 -2E+012
177 2,202 2E+013 1E+013 2E+012
186 2,166 3E+012 1E+012 2E+012
217 2,587 3E+012 1E+012 2E+012
228 2,688 3E+011 | 1,90E+012 2E+012

a. Dependent Variable: MVE




Casewise Diagnostic$

Predicted

Case Number Std. Residual MVE Value Residual

51 2,953 1E+014 1E+014 2E+012
62 -2,206 9E+011 2E+012 -1E+012
77 -2,642 3E+012 5E+012 -2E+012
87 2,841 5E+011 1,21E+012 2E+012
90 -2,119 6E+011 2E+012 -1E+012
91 -2,521 3E+012 5E+012 -1E+012
124 2,746 8E+012 7TE+012 2E+012
128 2,079 4E+011 | 8,68E+011 1E+012
138 2,129 8E+012 6E+012 1E+012
143 -2,686 3E+012 4E+012 -2E+012
146 -2,725 1E+013 1E+013 -2E+012
197 2,537 4E+012 3E+012 1E+012
210 2,409 4E+012 3E+012 1E+012

a. Dependent Variable: MVE
Casewise Diagnostic$
Predicted

Case Number Std. Residual MVE Value Residual

55 -2,659 8E+011 2E+012 -1E+012
73 2,598 1E+013 1E+013 1E+012
92 2,254 2E+012 8E+011 9E+011
123 2,108 2E+012 1E+012 9E+011
137 -2,479 8E+011 2E+012 -1E+012
174 2,852 6E+012 5E+012 1E+012
190 -2,372 3E+012 4E+012 -1E+012
191 2,580 3E+012 2E+012 1E+012
203 2,226 1E+013 1E+013 9E+011
235 -2,688 9E+011 2E+012 -1E+012

a. Dependent Variable: MVE




Tahap Akhir (Setelah 18 Kali Proses Menghilangkan Outlier) = n = 140

Regression

Variables Entered/Removed

Variables Variables
Model Entered Removed Method
1 RPT_BS,
OWN, A\II, Enter
TL, TA

a. Allrequested variables entered.

b. Dependent Variable: MVE

Model Summary

Adjusted Std. Error of Durbin-
Model R R Square R Square the Estimate Watson
1 1,0002 1,000 1,000 3,145E+011 1,942

a. Predictors: (Constant), RPT_BS, OWN, N|, TL, TA
b. Dependent V ariable: MVE




ANOVAP

Sum of
Model Squares df Mean Square F Sig.
1 Regression 1E+029 5 1,925E+028 194609,5 ,0008
Residual 1E+025 134 9,890E+022
Total 1E+029 139
a. Predictors: (Constant), RPT_BS, OWN, NI, TL, TA
b. Dependent V ariable: MVE
Coefficientd
Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIE
1 (Constant) -18011 3E+010 -4,014 ,000
TA ,046 ,037 ,029 1,267 ,207 ,002 493,761
TL ,126 ,061 ,040 2,053 ,042 ,003 361,601
NI 12,804 ,088 933 144,925 ,000 ,025 40,320
OWN -2E+011 6E+010 -,003 -2,693 ,008 ,940 1,064
RPT_BS ,041 ,084 ,001 485 ,629 391 2,556

a. Dependent Variable: MVE




Normality Test

One-Sample Kolmogorov-Smirnov Test

Unstandardiz

ed Residual
N 140
Normal Parameters P Mean ,0001238
Std. Deviation 3,0877E+011
Most Extreme Absolute ,090
Differences Positive 067
Negative -,090
Kolmogorov-Smirnov Z 1,061
Asymp. Sig. (2-tailed) 211

a. Test distribution is Normal.

b. Calculated from data.




Heteroscedasticity Test

Variables Entered/Removed

Variables Variables
Model Entered Removed Method
1 RPT_BS,
OWN, N, Enter
TL, TA

a. Allrequested variables entered.
b. Dependent Variable: ABRES

Coefficients

Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 2E+011 2E+010 10,862 ,000
TA -,004 ,023 -,296 -,156 876
TL ,009 ,038 ,387 ,238 812
NI -,004 ,055 -,035 -,064 ,949
OWN 4E+010 4E+010 ,095 1,075 ,284
RPT_BS -,067 ,052 -,175 -1,280 ,203

a. Dependent Variable: ABRES




MODEL 2 (CARit= (lo+ a1 Nlit+ o NlitSIZEit‘l' a3 NIitQit+ oy Nlit LEVit+ s Nlit SEGit
+ 0 Nlit OWNit+ () 74 Nlit RPT_ISit+ Sit)

Tahap Awal (n = 235)

Regression

Variables Entered/Removed

Variables Variables
Model Entered Removed Method
1 NLRPT_IS,
NLQ, NI,
NLLEV, NL
SEG, NI.
OWN, NI.
SIZE

a. Allrequested variables entered.
b. Dependent Variable: CAR

Enter




Model Summary’

Adjusted Std. Error of Durbin-
Model R R Square R Square the Estimate Watson
1 ,0312 ,001 -,030 5,94286790 2,011

a. Predictors: (Constant), NLRPT_IS, NL.Q, NI, NLLEV, NL.SEG, NLOWN, NI.
SZE

b. Dependent Variable: CAR

ANOVA
Sum of
Model Squares df Mean Square F Sig.
1 Regression 7,599 7 1,086 ,031 1,0008
Residual 8017,113 227 35,318
Total 8024,712 234

a. Predictors: (Constant), NL.RPT_IS, NI.Q, NI, NLLEV, NI.SEG, NL.OWN, NI.SIZE
b. Dependent Variable: CAR




Coefficients?

Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) ,602 443 1,358 176
NI -1,4E-012 ,000 -,668 -,173 ,863 ,000 | 3377274
NLSIZE 9,23E-014 ,000 ,624 ,148 ,882 ,000 | 4034,655
NLQ -8,5E-015 ,000 -,018 -,079 ,937 ,085 11,795
NLLEV -1,9E-013 ,000 -,042 -,086 ,932 ,018 54,849
NI.SEG -1,8E-014 ,000 -,044 -,085 ,932 ,016 62,202
NLOWN 2,10E-013 ,000 ,100 141 ,888 ,009 113,347
NLRPT_IS -3,0E-013 ,000 -,045 -,166 ,868 ,060 16,561

a. Dependent Variable: CAR




Normality test

One-Sam ple Kolmogorov-Smirnov Test

Unstandardiz

ed Residual
N 235
Normal Parameters &P Mean ,0000000
Std. Deviation 5,85330395
Most Extreme Absolute 420
Differences Positive 420
Negative -,351
Kolmogorov-Smirnov Z 6,432
Asynmp. Sig. (2-tailed) ,000

a. Test distribution is Normal.

b. Calculated from data.




Heteroscedasticity Test

Coefficient$

Unstandardized Standardized
Coefficients Coefficients

Model B Std. Error Beta t Sig.

1 (Constant) 1,170 436 2,685 ,008
NI -1,3E-012 ,000 -,619 -,161 872
NLSIZE 551E-014 ,000 378 ,090 ,928
NLQ -1,2E-014 ,000 -,026 -,114 910
NLLEV -6,3E-014 ,000 -,014 -,029 977
NI.SEG -1,3E-014 ,000 -,034 -,064 ,949
NLOWN 4,81E-013 ,000 233 ,330 742
NLRPT_IS -2,6E-013 ,000 -,040 -,148 882

a. Dependent Variable: ABRES

Dari model dengan jumlah sampel 235, asumsi normalitas masih belum terpenuhi, sehingga outlier perlu
dieliminasi dari model.



Qutlier

Casewise Diagnostic$

Predicted
Case Number Std. Residual CAR Value Residual
57 14,877 89,00620 ,5969227 88,40928

a. Dependent Variable: CAR
Casewise Diagnostic$

Predicted
Case Number Std. Residual CAR Value Residual
35 -4,700 | -3,81741 1142084 | -3,93162
109 4,596 3,95815 ,1136749 3,844475
112 4,442 3,82547 , 1097290 3,715741
125 4,564 3,93461 ,1164907 3,818119
191 -4,394 -3,56163 ,1137816 -3,67541
206 4,032 3,48322 ,1106072 3,372613

a. Dependent Variable: CAR




Tahap Selanjutnya (Setelah 2 Kali Proses Menghilangkan Qutlier) = n = 228

Regression

Variables Entered/Removed

Model

Variables
Entered

Variables
Removed

Method

NLRPT IS,
NLQ, NI,
NLLEV, NI
SEG, NI.
OWN, NI
SIZE

Enter

a. Allrequested variables entered.

b. Dependent Variable: CAR

Model Summary

Adjusted Std. Error of Durbin-
Model R R Square R Square the Estimate Watson
1 ,2372 ,056 ,026 ,58056818 2,011

a. Predictors: (Constant), NLRPT_IS, NL.Q, NI, NLLEV, NL.SEG, NLOWN, NI.
SIZE

b. Dependent Variable: CAR




ANOVAP

Sum of
Model Squares df Mean Square F Sig.
1 Regression 4,396 7 ,628 1,863 0772
Residual 74,153 220 337
Total 78,549 227

a. Predictors: (Constant), NL.RPT_IS, NIL.Q, NI, NLLEV, NI.SEG, NLOWN, NI.SIZE

b. Dependent Variable: CAR




Coefficient$

Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIE
1 (Constant) 077 ,044 1,742 ,083
NI -6,3E-013 ,000 -3,019 -,792 429 ,000 | 3382,131
NLSIZE 6,72E-014 ,000 4579 1,100 273 ,000 | 4040,922
NLQ -3,7E-015 ,000 -,080 -,357 722 ,085 11,768
NLLEV -1,3E-013 ,000 -,295 -,608 544 ,018 54,748
NIL.SEG -5,8E-015 ,000 -,146 -,284 J77 ,016 62,124
NL.OWN -1,9E-013 ,000 -,905 -1,298 ,196 ,009 113,290
NLRPT _IS -2,4E-014 ,000 -,036 -,135 ,892 ,060 16,601

a. Dependent Variable: CAR




Normality Test

One-Sample Kolmogorov-Smirnov Test

Unstandardiz

ed Residual
N 228
Normal Parameters P Mean ,0000000
Std. Deviation 57154659
Most Extreme Absolute ,067
Differences Positive 041
Negative -,067
Kolmogorov-Smirnov Z 1,006
Asymp. Sig. (2-tailed) ,263

a. Test distribution is Normal.

b. Calculated from data.




Heteroscedasticity Test

Coefficient$

Unstandardized Standardized
Coefficients Coefficients

Model B Std. Error Beta t Sig.

1 (Constant) 449 ,027 16,565 ,000
NI -1,0E-013 ,000 -,789 -,206 837
NLSIZE 7,40E-015 ,000 ,823 ,197 844
NLQ -4,7E-015 ,000 -,165 -,728 467
NLLEV -7,7E-015 ,000 -,029 -,059 ,953
NI.SEG -8,2E-015 ,000 -,338 -,651 ,516
NLOWN 1,91E-015 ,000 ,015 ,021 ,983
NLRPT_IS -1,2E-013 ,000 -,294 -1,097 274

a. Dependent Variable: ABRES

Dari hasil pengujian asumsi normalitas, autokorelasi, dan heteroskedastisitas diketahui telah terpenuhi. Tetapi
model masih belum dapat dikatakan fit karena nilai sig. F masih lebih besar dari 5%. Hal tersebut berhubungan
dengan uji multikoliniertitas, sehingga bisa di atasi dengan mengeluarkan variabel NI.SIZE karena memiliki
nilai VIF yang sangat besar.



Tahap Akhir (Hasil Regresi Setelah Mengeluarkan Variabel NI.SIZE)

Regression

Variables Entered/Removed

Model

Variables
Entered

Variables
Removed

Method

NLRPT IS,
NLQ, NI,
NLLEV, NI.
SEG, NI.
OWN

Enter

a. Allrequested variables entered.

b. Dependent Variable: CAR

Model Summary

Adjusted Std. Error of Durbin-
Model R R Sguare R Sguare the Estimate Watson
1 ,2392 ,057 ,031 ,55832068 1,961

a. Predictors: (Constant), NL.RPT_IS, NI.Q, NI, NLLEV, NI.SEG, NL.OWN
b. Dependent Variable: CAR




ANOVAP

Sum of
Model Squares df Mean Square F Sig.
1 Regression 4,170 6 ,695 2,229 ,0412
Residual 68,891 221 312
Total 73,060 227
a. Predictors: (Constant), NLRPT_IS, NI.Q, NI, NLLEV, NI.SEG, NLOWN
b. Dependent Variable: CAR
Coefficients
Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIE
1 (Constant) ,059 ,042 1,398 ,164
NI 2,32E-013 ,000 1,152 1,329 ,185 ,006 176,104
NLQ 1,92E-015 ,000 ,043 ,220 826 112 8,946
NLLEV -1,2E-013 ,000 -,282 -,584 ,560 ,018 54,635
NIL.SEG 1,47E-015 ,000 ,039 ,079 ,937 ,018 55,706
NL.OWN -1,7E-013 ,000 -,868 -1,261 ,209 ,009 111,032
NLRPT_IS -1,0E-013 ,000 -,164 -,685 494 ,075 13,404

a. Dependent Variable: CAR




Normality Test

One-Sample Kolmogorov-Smirnov Test

Unstandardiz

ed Residual
N 228
Normal Parameters P Mean ,0000000
Std. Deviation ,55089258
Most Extreme Absolute ,072
Differences Positive 031
Negative -,072
Kolmogorov-Smirnov Z 1,082
Asynmp. Sig. (2-tailed) ,192

a. Test distribution is Normal.

b. Calculated from data.




Heteroscedasticity Test

Coefficient$

Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 447 ,027 16,670 ,000
NI -7,6E-015 ,000 -,060 -,068 ,946
NLQ -5,9E-015 ,000 -,209 -1,060 ,290
NLLEV 3,41E-014 ,000 ,128 ,262 ,793
NL.SEG -8,56E-015 ,000 -,350 -,712 AT77
NL.OWN 6,38E-015 ,000 ,050 ,072 ,943
NL.RPT_IS -9,8E-014 ,000 -,244 -1,013 312

a. Dependent Variable: ABRES
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