
ERC CSR BETA LEV EG SIZE PL

-0.00196 0.42 -0.34 1.57 3.37 6.54 0.84 ERC

-0.00078 0.5 0.05 0.35 1.07 6.25 -0.21 CSR

0.002613 0.47 0.02 1.17 4.1 7.8 0.65 BETA

-0.01191 0.41 -0.11 0.57 0.79 7.23 -0.66 LEV

9.46E-19 0.38 -0.01 0.69 1.16 7.38 2.31 EG

-0.00152 0.42 -0.08 2.63 1.63 6.14 0.26 SIZE

0.0063 0.39 0.24 1.27 1.47 5.89 1.39 PL

-0.00226 0.35 -0.11 2.42 0.58 6.33 0.02

-5.5E-06 0.38 -0.33 2.88 1.32 6.07 -1.28

-0.00664 0.53 -0.27 0.83 0.51 5.93 0.56

6.73E-05 0.39 -0.07 0.64 2.26 6.13 -0.34

0 0.43 0.89 1.81 1.4 6.69 0.84

0.000673 0.5 0.73 0.33 0.35 6.3 -0.21

-0.00054 0.44 1.4 1.21 1.29 7.91 0.65

-0.00627 0.41 1.29 1.22 0.61 7.24 -0.66

0.01665 0.25 0.12 2.45 0.69 6.01 -2.91

0.002465 0.39 0.79 0.55 0.53 7.38 2.31

0.002573 0.47 1.43 2 0.95 6.26 0.26

-0.01113 0.37 0.07 0.26 0.79 5.4 0.31

0.016635 0.35 1.35 3.18 0.52 6.54 0.02

0.004448 0.38 1.07 2.74 0.46 6.11 -1.28

0.000883 0.57 0.64 0.95 1.49 6.05 0.56

-0.00455 0.35 0.04 0.12 1.22 5.96 0.77

-0.00089 0.67 0.7 2.2 2.1 6.78 0.84

-0.00108 0.61 0.31 0.29 0.53 6.29 -0.21

0.004753 0.58 1.36 1 3.52 7.95 0.65

0.002098 0.51 1.57 1.17 1.44 7.21 -0.66

0.001737 0.38 0.39 1.71 0.95 6.05 -2.91

-0.00471 0.64 0.85 0.48 2.27 7.44 2.31

0.0017 0.57 1.57 1.5 3.26 6.31 0.26

-0.00157 0.46 0.12 1.48 2.34 5.88 1.39

0.003497 0.54 0.93 2.78 0.77 6.49 0.02

-0.0022 0.54 0.78 2.04 0.55 6.02 -1.28

-3.4E-05 0.71 0.39 0.78 2.2 6.1 0.56

Skewness 0.858 0.528 0.328 0.434 1.216 0.803 -0.600

Krutosis 3.044 -0.133 -1.216 -0.946 0.778 -0.354 1.240

Hasil Uji Multikolinearitas

Tolerance VIF

(Constant)

CSR 0.684 1.462

BETA 0.64 1.561

LEV 0.768 1.302

EG 0.69 1.449

SIZE 0.633 1.58

PL 0.699 1.431

Model
Collinearity Statistics

1



SUMMARY OUTPUT

Regression Statistics
Multiple R 0.621004

R Square 0.385646

Adjusted R Square0.249123

Standard Error0.004981

Observations 34

ANOVA

df SS MS F Significance F
Regression 6 0.00042 7.01E-05 2.824771 0.028902

Residual 27 0.00067 2.48E-05

Total 33 0.00109

CoefficientsStandard Error t Stat P-value
Intercept 0.004376 0.011895 0.367848 0.715854

CSR -0.01459 0.009978 -1.46262 0.155115

BETA 0.003511 0.001777 1.976164 0.058436

LEV 0.002507 0.001137 2.204881 0.036165

EG 0.001144 0.001038 1.101685 0.280323

SIZE -0.00065 0.001637 -0.39892 0.693089

PL -0.00022 0.000858 -0.25906 0.797553


