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Lampiran 

Deskriptif 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

EPS 95 -710,0000 1012,0000 58,197478 210,1872403 

PER 95 -364,4700 2207,5100 47,547789 267,8632000 

PBV 95 -19,8400 29,2500 2,175158 5,0090150 

DER 95 -26,6400 20,1500 ,789579 4,4531612 

ROA 95 -,6890 ,4071 ,018903 ,1518799 

Ri 95 -,166660000 ,315569136 ,01014274966 ,055567716973 

Valid N (listwise) 95     

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

http://www.idx.co.id/
http://www.sahamok.com/emiten/sektor-infrastruktur-utilitas-transportasi/
http://www.konsultanstatistik.com/
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Normalitas 
 
Regression 
 

 

 

Notes 

Output Created 11-Agu-2015 14:46:51 

Comments   

Input Active Dataset DataSet0 

Filter <none> 

Weight <none> 

Split File <none> 

N of Rows in Working Data 

File 

98 

Missing Value Handling Definition of Missing User-defined missing values are treated 

as missing. 

Cases Used Statistics are based on cases with no 

missing values for any variable used. 

Syntax REGRESSION 

  /MISSING LISTWISE 

  /STATISTICS COEFF OUTS R ANOVA 

  /CRITERIA=PIN(.05) POUT(.10) 

  /NOORIGIN 

  /DEPENDENT Ri 

  /METHOD=ENTER eps per pbv der roa 

  /SAVE RESID. 

 

Resources Processor Time 00 00:00:00,062 

Elapsed Time 00 00:00:00,063 

Memory Required 2684 bytes 
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Additional Memory Required 

for Residual Plots 

0 bytes 

Variables Created or Modified RES_1 Unstandardized Residual 

 
 

 

 

 

Variables Entered/Removedb 

Model 

Variables 

Entered 

Variables 

Removed Method 

1 roa, per, der, 

eps, pbv 

. Enter 

a. All requested variables entered. 

b. Dependent Variable: Ri 

 

 

 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

1 ,081a ,007 -,047 ,23604 

a. Predictors: (Constant), roa, per, der, eps, pbv 

b. Dependent Variable: Ri 

 

 

 

ANOVAb 

Model Sum of Squares df Mean Square F Sig. 

1 Regression ,034 5 ,007 ,122 ,987a 

Residual 5,126 92 ,056   

Total 5,160 97    
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ANOVAb 

Model Sum of Squares df Mean Square F Sig. 

1 Regression ,034 5 ,007 ,122 ,987a 

Residual 5,126 92 ,056   

Total 5,160 97    

a. Predictors: (Constant), roa, per, der, eps, pbv 

b. Dependent Variable: Ri 

 

 

 

 

 

 

 

 

 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) ,041 ,027  1,511 ,134 

Eps 7,014E-5 ,000 ,065 ,503 ,616 

Per -8,119E-6 ,000 -,009 -,089 ,929 

Pbv -,002 ,006 -,043 -,309 ,758 

der -,001 ,007 -,029 -,208 ,835 

roa -,052 ,196 -,034 -,264 ,793 

a. Dependent Variable: Ri 

 

 

 

Residuals Statisticsa 

 Minimum Maximum Mean Std. Deviation N 

Predicted Value -,0378 ,1215 ,0386 ,01873 98 

Residual -,20062 2,09792 ,00000 ,22988 98 

Std. Predicted Value -4,078 4,422 ,000 1,000 98 

Std. Residual -,850 8,888 ,000 ,974 98 

a. Dependent Variable: Ri 
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Regression 
 

 

 

Notes 

Output Created 11-Agu-2015 14:48:14 

Comments   

Input Active Dataset DataSet0 

Filter <none> 

Weight <none> 

Split File <none> 

N of Rows in Working Data 

File 

96 

Missing Value Handling Definition of Missing User-defined missing values are treated 

as missing. 

Cases Used Statistics are based on cases with no 

missing values for any variable used. 

Syntax REGRESSION 

  /MISSING LISTWISE 

  /STATISTICS COEFF OUTS R ANOVA 

  /CRITERIA=PIN(.05) POUT(.10) 

  /NOORIGIN 

  /DEPENDENT Ri 

  /METHOD=ENTER eps per pbv der roa 

  /SAVE RESID. 

 



 
 

                                                                      vi                                       

Resources Processor Time 00 00:00:00,078 

Elapsed Time 00 00:00:00,125 

Memory Required 2708 bytes 

Additional Memory Required 

for Residual Plots 

0 bytes 

Variables Created or Modified RES_2 Unstandardized Residual 

 
 

 

 

Variables Entered/Removedb 

Model 

Variables 

Entered 

Variables 

Removed Method 

1 roa, per, der, 

eps, pbv 

. Enter 

a. All requested variables entered. 

b. Dependent Variable: Ri 

 

 

 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

1 ,399a ,159 ,112 ,05208 

a. Predictors: (Constant), roa, per, der, eps, pbv 

b. Dependent Variable: Ri 

 

 

 

ANOVAb 

Model Sum of Squares df Mean Square F Sig. 

1 Regression ,046 5 ,009 3,405 ,007a 

Residual ,244 90 ,003   

Total ,290 95    

a. Predictors: (Constant), roa, per, der, eps, pbv 

b. Dependent Variable: Ri 
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Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) ,008 ,006  1,376 ,172 

Eps 3,221E-5 ,000 ,122 1,032 ,305 

Per 7,044E-6 ,000 ,034 ,350 ,727 

Pbv ,001 ,001 ,125 ,974 ,333 

Der -,005 ,002 -,418 -3,270 ,002 

roa ,041 ,043 ,113 ,956 ,342 

a. Dependent Variable: Ri 

 

 

 

Residuals Statisticsa 

 Minimum Maximum Mean Std. Deviation N 

Predicted Value -,0647 ,1266 ,0102 ,02205 96 

Residual -,16917 ,18894 ,00000 ,05069 96 

Std. Predicted Value -3,398 5,279 ,000 1,000 96 

Std. Residual -3,248 3,628 ,000 ,973 96 

a. Dependent Variable: Ri 
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Regression 
 

 

 

Notes 

Output Created 11-Agu-2015 14:48:54 

Comments   

Input Active Dataset DataSet0 

Filter <none> 

Weight <none> 

Split File <none> 

N of Rows in Working Data 

File 

95 

Missing Value Handling Definition of Missing User-defined missing values are treated 

as missing. 

Cases Used Statistics are based on cases with no 

missing values for any variable used. 

Syntax REGRESSION 

  /MISSING LISTWISE 

  /STATISTICS COEFF OUTS R ANOVA 

  /CRITERIA=PIN(.05) POUT(.10) 

  /NOORIGIN 

  /DEPENDENT Ri 

  /METHOD=ENTER eps per pbv der roa 

  /SAVE RESID. 

 

Resources Processor Time 00 00:00:00,094 

Elapsed Time 00 00:00:00,125 

Memory Required 2724 bytes 

Additional Memory Required 

for Residual Plots 

0 bytes 

Variables Created or Modified RES_3 Unstandardized Residual 

 

 

Variables Entered/Removedb 

Model 

Variables 

Entered 

Variables 

Removed Method 

1 roa, per, der, 

eps, pbv 

. Enter 
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Variables Entered/Removedb 

Model 

Variables 

Entered 

Variables 

Removed Method 

1 roa, per, der, 

eps, pbv 

. Enter 

a. All requested variables entered. 

b. Dependent Variable: Ri 

 

 

 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

1 ,397a ,158 ,111 ,05199 

a. Predictors: (Constant), roa, per, der, eps, pbv 

b. Dependent Variable: Ri 

 

 

ANOVAb 

Model Sum of Squares df Mean Square F Sig. 

1 Regression ,045 5 ,009 3,339 ,008a 

Residual ,241 89 ,003   

Total ,286 94    

a. Predictors: (Constant), roa, per, der, eps, pbv 

b. Dependent Variable: Ri 

 

 

 

 

 

 

 

 

 

 

 

 

Coefficientsa 

Model Unstandardized Coefficients 

Standardized 

Coefficients t Sig. 
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B Std. Error Beta 

1 (Constant) ,008 ,006  1,289 ,201 

eps 3,071E-5 ,000 ,117 ,985 ,327 

per 7,281E-6 ,000 ,035 ,363 ,718 

pbv ,001 ,001 ,125 ,965 ,337 

der -,005 ,002 -,419 -3,259 ,002 

roa ,041 ,043 ,112 ,941 ,349 

a. Dependent Variable: Ri 

 

 

 

Residuals Statisticsa 

 Minimum Maximum Mean Std. Deviation N 

Predicted Value -,0650 ,1255 ,0095 ,02191 95 

Residual -,16865 ,19003 ,00000 ,05059 95 

Std. Predicted Value -3,401 5,295 ,000 1,000 95 

Std. Residual -3,244 3,655 ,000 ,973 95 

a. Dependent Variable: Ri 

 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
NPar Tests 
 

 

 

Notes 

Output Created 11-Agu-2015 14:49:07 
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Comments   

Input Active Dataset DataSet0 

Filter <none> 

Weight <none> 

Split File <none> 

N of Rows in Working Data 

File 

95 

Missing Value Handling Definition of Missing User-defined missing values are treated 

as missing. 

Cases Used Statistics for each test are based on all 

cases with valid data for the variable(s) 

used in that test. 

Syntax NPAR TESTS 

  /K-S(NORMAL)=RES_3 

  /MISSING ANALYSIS. 

 

Resources Processor Time 00 00:00:00,000 

Elapsed Time 00 00:00:00,015 

Number of Cases Alloweda 196608 

a. Based on availability of workspace memory. 

 

 

One-Sample Kolmogorov-Smirnov Test 

 
Unstandardized 

Residual 

N 95 

Normal Parametersa,b Mean ,0000000 

Std. Deviation ,05059065 

Most Extreme Differences Absolute ,136 

Positive ,136 

Negative -,126 

Kolmogorov-Smirnov Z 1,325 

Asymp. Sig. (2-tailed) ,060 

a. Test distribution is Normal. 

b. Calculated from data. 
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Regression, Multikolinearitas 
 

 

 

Notes 

Output Created 04-Agu-2015 13:54:39 

Comments   

Input Data C:\Users\ACER\Desktop\spss19res3.sav 

Active Dataset DataSet1 

Filter <none> 

Weight <none> 

Split File <none> 

N of Rows in Working Data 

File 

95 

Missing Value Handling Definition of Missing User-defined missing values are treated 

as missing. 

Cases Used Statistics are based on cases with no 

missing values for any variable used. 
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Syntax REGRESSION 

  /MISSING LISTWISE 

  /STATISTICS COEFF OUTS BCOV R 

ANOVA COLLIN TOL 

  /CRITERIA=PIN(.05) POUT(.10) 

  /NOORIGIN 

  /DEPENDENT Ri 

  /METHOD=ENTER EPS PER PBV 

DER ROA 

  /SCATTERPLOT=(*SRESID ,*ZPRED) 

  /SAVE RESID. 

 

Resources Processor Time 00 00:00:01,436 

Elapsed Time 00 00:00:01,280 

Memory Required 2788 bytes 

Additional Memory Required 

for Residual Plots 

208 bytes 

Variables Created or Modified RES_6 Unstandardized Residual 

 

 

 

Variables Entered/Removedb 

Model 

Variables 

Entered 

Variables 

Removed Method 

1 ROA, PER, 

DER, EPS, PBV 

. Enter 

a. All requested variables entered. 

b. Dependent Variable: Ri 

 

 

 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

1 ,399a ,159 ,112 ,052361382802 

a. Predictors: (Constant), ROA, PER, DER, EPS, PBV 

b. Dependent Variable: Ri 

 

 

ANOVAb 
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Model Sum of Squares df Mean Square F Sig. 

1 Regression ,046 5 ,009 3,373 ,008a 

Residual ,244 89 ,003   

Total ,290 94    

a. Predictors: (Constant), ROA, PER, DER, EPS, PBV 

b. Dependent Variable: Ri 

 

 

 

 

 

 

 

 

 

 

 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. 

Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 (Constant) ,008 ,006  1,346 ,182   

EPS 3,179E-5 ,000 ,120 1,011 ,315 ,668 1,498 

PER 7,040E-6 ,000 ,034 ,348 ,729 ,994 1,006 

PBV ,001 ,001 ,126 ,976 ,332 ,563 1,777 

DER -,005 ,002 -,419 -3,258 ,002 ,572 1,748 

ROA ,042 ,044 ,114 ,958 ,340 ,663 1,508 

a. Dependent Variable: Ri 

 

 

 

Coefficient Correlationsa 

Model ROA PER DER EPS PBV 

1 Correlations ROA 1,000 -,029 -,106 -,574 ,150 

PER -,029 1,000 ,024 ,041 -,066 

DER -,106 ,024 1,000 ,057 -,653 

EPS -,574 ,041 ,057 1,000 -,120 

PBV ,150 -,066 -,653 -,120 1,000 

Covariances ROA ,002 -2,542E-8 -7,456E-6 -7,883E-7 9,390E-6 



 
 

                                                                      vi                                       

PER -2,542E-8 4,090E-10 7,901E-10 2,600E-11 -1,926E-9 

DER -7,456E-6 7,901E-10 2,572E-6 2,880E-9 -1,506E-6 

EPS -7,883E-7 2,600E-11 2,880E-9 9,889E-10 -5,427E-9 

PBV 9,390E-6 -1,926E-9 -1,506E-6 -5,427E-9 2,066E-6 

a. Dependent Variable: Ri 

 

 

 

 

 

 

 

 

Collinearity Diagnosticsa 

Model Dimension Eigenvalue Condition Index 

Variance Proportions 

(Constant) EPS PER PBV DER ROA 

1 1 2,057 1,000 ,08 ,05 ,01 ,07 ,06 ,03 

2 1,468 1,184 ,00 ,13 ,01 ,05 ,05 ,17 

3 1,015 1,423 ,07 ,00 ,72 ,01 ,06 ,00 

4 ,762 1,643 ,59 ,00 ,25 ,00 ,10 ,07 

5 ,412 2,235 ,15 ,73 ,01 ,04 ,04 ,59 

6 ,285 2,687 ,12 ,09 ,00 ,84 ,68 ,14 
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Collinearity Diagnosticsa 

Model Dimension Eigenvalue Condition Index 

Variance Proportions 

(Constant) EPS PER PBV DER ROA 

1 1 2,057 1,000 ,08 ,05 ,01 ,07 ,06 ,03 

2 1,468 1,184 ,00 ,13 ,01 ,05 ,05 ,17 

3 1,015 1,423 ,07 ,00 ,72 ,01 ,06 ,00 

4 ,762 1,643 ,59 ,00 ,25 ,00 ,10 ,07 

5 ,412 2,235 ,15 ,73 ,01 ,04 ,04 ,59 

6 ,285 2,687 ,12 ,09 ,00 ,84 ,68 ,14 

a. Dependent Variable: Ri 
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Charts 
 

 

 

 

 

Residuals Statisticsa 

 Minimum Maximum Mean Std. Deviation N 

Predicted Value -,06481921673 ,12666966021 ,01014274966 ,022178652652 95 

Std. Predicted Value -3,380 5,254 ,000 1,000 95 

Standard Error of Predicted 

Value 

,006 ,044 ,011 ,008 95 

Adjusted Predicted Value -,09022422135 ,14292119443 ,01009437313 ,026022615867 95 

Residual -,169054806232 ,188899472356 ,000000000000 ,050949764829 95 

Std. Residual -3,229 3,608 ,000 ,973 95 

Stud. Residual -3,249 4,747 ,002 1,058 95 

Deleted Residual -,171203806996 ,326995849609 ,000048376537 ,062403067463 95 

Stud. Deleted Residual -3,441 5,461 ,010 1,119 95 

Mahal. Distance ,091 65,969 4,947 10,249 95 

Cook's Distance ,000 2,745 ,049 ,295 95 

Centered Leverage Value ,001 ,702 ,053 ,109 95 

a. Dependent Variable: Ri 
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Regression, Autokolerasi 
 

 

 

Notes 

Output Created 04-Agu-2015 14:07:30 

Comments   

Input Data C:\Users\ACER\Desktop\spss19res3.sav 

Active Dataset DataSet1 

Filter <none> 

Weight <none> 

Split File <none> 

N of Rows in Working Data 

File 

95 

Missing Value Handling Definition of Missing User-defined missing values are treated 

as missing. 

Cases Used Statistics are based on cases with no 

missing values for any variable used. 
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Syntax REGRESSION 

  /MISSING LISTWISE 

  /STATISTICS COEFF OUTS BCOV R 

ANOVA COLLIN TOL 

  /CRITERIA=PIN(.05) POUT(.10) 

  /NOORIGIN 

  /DEPENDENT Ri 

  /METHOD=ENTER EPS PER PBV 

DER ROA 

  /SCATTERPLOT=(*SRESID ,*ZPRED) 

  /RESIDUALS DURBIN 

  /CASEWISE PLOT(ZRESID) 

OUTLIERS(3) 

  /SAVE RESID. 

 

Resources Processor Time 00 00:00:01,545 

Elapsed Time 00 00:00:01,592 

Memory Required 2804 bytes 

Additional Memory Required 

for Residual Plots 

208 bytes 

Variables Created or Modified RES_7 Unstandardized Residual 

 

 

 

Variables Entered/Removedb 

Model 

Variables 

Entered 

Variables 

Removed Method 

1 ROA, PER, 

DER, EPS, PBV 

. Enter 

a. All requested variables entered. 

b. Dependent Variable: Ri 

 

 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate Durbin-Watson 

1 ,399a ,159 ,112 ,052361382802 1,855 

a. Predictors: (Constant), ROA, PER, DER, EPS, PBV 

b. Dependent Variable: Ri 
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ANOVAb 

Model Sum of Squares Df Mean Square F Sig. 

1 Regression ,046 5 ,009 3,373 ,008a 

Residual ,244 89 ,003   

Total ,290 94    

a. Predictors: (Constant), ROA, PER, DER, EPS, PBV 

b. Dependent Variable: Ri 

 

 

 

 

 

 

 

 

 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. 

Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 (Constant) ,008 ,006  1,346 ,182   

EPS 3,179E-5 ,000 ,120 1,011 ,315 ,668 1,498 

PER 7,040E-6 ,000 ,034 ,348 ,729 ,994 1,006 

PBV ,001 ,001 ,126 ,976 ,332 ,563 1,777 

DER -,005 ,002 -,419 -3,258 ,002 ,572 1,748 

ROA ,042 ,044 ,114 ,958 ,340 ,663 1,508 

a. Dependent Variable: Ri 

 

 

 

Coefficient Correlationsa 

Model ROA PER DER EPS PBV 

1 Correlations ROA 1,000 -,029 -,106 -,574 ,150 

PER -,029 1,000 ,024 ,041 -,066 

DER -,106 ,024 1,000 ,057 -,653 

EPS -,574 ,041 ,057 1,000 -,120 

PBV ,150 -,066 -,653 -,120 1,000 

Covariances ROA ,002 -2,542E-8 -7,456E-6 -7,883E-7 9,390E-6 
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PER -2,542E-8 4,090E-10 7,901E-10 2,600E-11 -1,926E-9 

DER -7,456E-6 7,901E-10 2,572E-6 2,880E-9 -1,506E-6 

EPS -7,883E-7 2,600E-11 2,880E-9 9,889E-10 -5,427E-9 

PBV 9,390E-6 -1,926E-9 -1,506E-6 -5,427E-9 2,066E-6 

 

 

 

 

 

 

 

 

 

Casewise Diagnosticsa 

Case Number Std. Residual Ri Predicted Value Residual 

38 -3,229 -,166660000 ,00239480209 -,169054802094 

56 3,509 ,180620624 -,00313318780 ,183753811798 

60 3,608 ,315569136 ,12666966138 ,188899474616 

a. Dependent Variable: Ri 

 

 

Residuals Statisticsa 

 Minimum Maximum Mean Std. Deviation N 

Predicted Value -,06481921673 ,12666966021 ,01014274966 ,022178652652 95 

Std. Predicted Value -3,380 5,254 ,000 1,000 95 

Standard Error of Predicted 

Value 

,006 ,044 ,011 ,008 95 

Adjusted Predicted Value -,09022422135 ,14292119443 ,01009437313 ,026022615867 95 

Residual -,169054806232 ,188899472356 ,000000000000 ,050949764829 95 

Std. Residual -3,229 3,608 ,000 ,973 95 

Stud. Residual -3,249 4,747 ,002 1,058 95 

Deleted Residual -,171203806996 ,326995849609 ,000048376537 ,062403067463 95 

Stud. Deleted Residual -3,441 5,461 ,010 1,119 95 

Mahal. Distance ,091 65,969 4,947 10,249 95 

Cook's Distance ,000 2,745 ,049 ,295 95 

Centered Leverage Value ,001 ,702 ,053 ,109 95 

a. Dependent Variable: Ri 

 

 



 
 

                                                                      vi                                       

 

 
 
 
 
 
 
 
 
 
 
 
Charts 
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Regression, Heterokedastisitas 
 

 

 

Notes 

Output Created 05-Agu-2015 12:25:42 

Comments   

Input Data C:\Users\ACER\Desktop\spss19res4.sav 

Active Dataset DataSet1 

Filter <none> 

Weight <none> 

Split File <none> 

N of Rows in Working Data 

File 

95 

Missing Value Handling Definition of Missing User-defined missing values are treated 

as missing. 

Cases Used Statistics are based on cases with no 

missing values for any variable used. 

Syntax REGRESSION 

  /MISSING LISTWISE 

  /STATISTICS COEFF OUTS R ANOVA 

  /CRITERIA=PIN(.05) POUT(.10) 

  /NOORIGIN 

  /DEPENDENT abs_res 

  /METHOD=ENTER EPS PER PBV 

DER ROA. 

 

Resources Processor Time 00 00:00:00,047 

Elapsed Time 00 00:00:00,048 

Memory Required 2828 bytes 

Additional Memory Required 

for Residual Plots 

0 bytes 
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Variables Entered/Removedb 

Model 

Variables 

Entered 

Variables 

Removed Method 

1 ROA, PER, 

DER, EPS, PBV 

. Enter 

a. All requested variables entered. 

b. Dependent Variable: abs_res 

 

 

 

Model Summary 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

1 ,427a ,182 ,136 ,03666 

a. Predictors: (Constant), ROA, PER, DER, EPS, PBV 

 

 

 

ANOVAb 

Model Sum of Squares df Mean Square F Sig. 

1 Regression ,027 5 ,005 3,958 ,003a 

Residual ,120 89 ,001   

Total ,146 94    

a. Predictors: (Constant), ROA, PER, DER, EPS, PBV 

b. Dependent Variable: abs_res 

 

 

 

 

 

 

 

Coefficientsa 
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Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) ,034 ,004  7,938 ,000 

EPS 1,055E-5 ,000 ,056 ,479 ,633 

PER 6,383E-6 ,000 ,043 ,451 ,653 

PBV ,000 ,001 ,063 ,493 ,623 

DER -,004 ,001 -,401 -3,160 ,002 

ROA -,061 ,031 -,233 -1,979 ,051 

a. Dependent Variable: abs_res 

 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
Regression, Hipotesis 
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Notes 

Output Created 05-Agu-2015 12:28:16 

Comments   

Input Data C:\Users\ACER\Desktop\spss19res4.sav 

Active Dataset DataSet1 

Filter <none> 

Weight <none> 

Split File <none> 

N of Rows in Working Data 

File 

95 

Missing Value Handling Definition of Missing User-defined missing values are treated 

as missing. 

Cases Used Statistics are based on cases with no 

missing values for any variable used. 

Syntax REGRESSION 

  /MISSING LISTWISE 

  /STATISTICS COEFF OUTS R ANOVA 

  /CRITERIA=PIN(.05) POUT(.10) 

  /NOORIGIN 

  /DEPENDENT Ri 

  /METHOD=ENTER EPS PER PBV 

DER ROA. 

 

Resources Processor Time 00 00:00:00,046 

Elapsed Time 00 00:00:00,048 

Memory Required 2828 bytes 

Additional Memory Required 

for Residual Plots 

0 bytes 

 

 

 

 

 

Variables Entered/Removedb 

Model 

Variables 

Entered 

Variables 

Removed Method 

1 ROA, PER, 

DER, EPS, PBV 

. Enter 

a. All requested variables entered. 

b. Dependent Variable: Ri 
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Model Summary 

Model R R Square 

Adjusted R 

Square 

Std. Error of the 

Estimate 

1 ,399a ,159 ,112 ,052361382802 

a. Predictors: (Constant), ROA, PER, DER, EPS, PBV 

 

 

 

 

ANOVAb 

Model Sum of Squares df Mean Square F Sig. 

1 Regression ,046 5 ,009 3,373 ,008a 

Residual ,244 89 ,003   

Total ,290 94    

a. Predictors: (Constant), ROA, PER, DER, EPS, PBV 

b. Dependent Variable: Ri 

 

 

 

 

 

 

 

 

 

 

Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) ,008 ,006  1,346 ,182 

EPS 3,179E-5 ,000 ,120 1,011 ,315 

PER 7,040E-6 ,000 ,034 ,348 ,729 

PBV ,001 ,001 ,126 ,976 ,332 

DER -,005 ,002 -,419 -3,258 ,002 

ROA ,042 ,044 ,114 ,958 ,340 
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Coefficientsa 

Model 

Unstandardized Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) ,008 ,006  1,346 ,182 

EPS 3,179E-5 ,000 ,120 1,011 ,315 

PER 7,040E-6 ,000 ,034 ,348 ,729 

PBV ,001 ,001 ,126 ,976 ,332 

DER -,005 ,002 -,419 -3,258 ,002 

ROA ,042 ,044 ,114 ,958 ,340 

a. Dependent Variable: Ri 
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