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Variables Entered/Removed?

Model [Variables Variables Method

Entered Removed

SIZE, DAR,
1 . Enter
DERP

a. Dependent Variable: ROA

b. All requested variables entered.

Model Summary®

Model |R R Square |Adjusted RiStd. Error of{Durbin-
Square the Estimate [Watson
1 .386? .149 .061 6.52906 .882

a. Predictors: (Constant), SIZE, DAR, DER

b. Dependent Variable: ROA




ANOVA?

Model Sum of{df Mean Square [F Sig.
Squares
Regression ]216.135 3 72.045 1.690 .191°
1 Residual 1236.232 29 42.629
Total 1452.367 32
a. Dependent Variable: ROA
b. Predictors: (Constant), SIZE, DAR, DER
Coefficients®
Model [Unstandardized Coefficients|Standardized [t Sig. Collinearity Statistics
Coefficients
IB Std. Error Beta Tolerance |VIF
(Constant) [29.307 13.018 2.251 .032
1
DAR -.133 .094 -.386 -1.409 .170 .391 2.555




DER .011 .023 .140 472 .641 .335 2.989
SIZE -1.064 .739 -.292 -1.440 .161 .715 1.399
a. Dependent Variable: ROA
Descriptive Statistics
In Minimum [Maximum [Mean Std. Deviation
Statistic |Statistic [Statistic  [Statistic |Std. Error [Statistic
DAR 33 3.76 76.31 37.4561 [3.40855 [19.58065
DER 33 .05 322.05 65.2727 [15.30878 (87.94225



ROA 33 -2.50 22.66 7.6176 [1.17275 [6.73695
ROE 33 -2.64 30.81 10.2739 [1.80227 [10.35323
SIZE 33 14.11 19.97 16.3642 |32156 1.84723
Valid N (listwise) |33
Collinearity Diagnostics®
Model Dimension |Eigenva|ue Condition \Variance Proportions
Index
(Constant) [DAR DER SIZE

1 3.417 1.000 .00 .01 .01 .00
1

2 .500 2.614 .00 .00 .29 .00




3 .079 6.574 .00 73 .36 .02
4 .004 29.097 .99 .26 .35 .98
a. Dependent Variable: ROA
Residuals Statistics?
Minimum [Maximum |[Mean Std. Deviation [N
Predicted Value 3.1257 [10.9846 [7.6176 [2.59889 33
Residual -9.08463 ([12.14206 |.00000 [6.21548 33
Std. Predicted]
-1.728 1.296 .000 1.000 33
Value
Std. Residual -1.391 1.860 .000 .952 33

a. Dependent Variable: ROA




Variables Entered/Removed?

Model |Variables Variables Method
Entered Removed
SIZE, DAR,
1 Enter
DERP
a. Dependent Variable: ROE
b. All requested variables entered.
Model Summary®
Model [R R Square |Adjusted RiStd. Error of|Durbin-
Square the Estimate [Watson
1 2272 .051 -.047 10.59275 .895

a. Predictors: (Constant), SIZE, DAR, DER

b. Dependent Variable: ROE




ANOVA?

Model Sum ofldf Mean Square |F Sig.
Squares
Regression |176.073 3 58.691 .523 .670P
1 Residual 3253.984 29 112.206
Total 3430.058 32

a. Dependent Variable: ROE

b. Predictors: (Constant), SIZE, DAR, DER




Coefficients?

IModel |Unstandardized Standardized |t Sig. Collinearity Statistics
|Coefficients Coefficients
IB Std. Error Beta Tolerance |VIF
(Constant) [26.312 21.121 1.246 223
DAR -.187 .153 -.354 -1.225 .230 .391 2.555
1
DER .030 .037 .259 .328 414 .335 2.989
SIZE -.673 1.199 -.120 -.561 .579 .715 1.399

a. Dependent Variable: ROE




Collinearity Diagnostics®

Model Dimension |Eigenva|ue Condition \Variance Proportions
Index
(Constant) |DAR DER SIZE
1 3.417 1.000 .00 .01 .01 .00
2 .500 2.614 .00 .00 .29 .00
1
3 .079 6.574 .00 73 .36 .02
4 .004 29.097 .99 .26 .35 .98

a. Dependent Variable: ROE



Residuals Statistics?

IMinimum [Maximum [Mean Std. Deviation |N
Predicted Value 4.6800 13.4298 1]10.2739 (2.34570 33
Residual -12.11100 [20.08201 |.00000 (10.08400 33
Std. Predicted]

-2.385 1.345 .000 1.000 33
Value
Std. Residual -1.143 1.896 .000 .952 33
a. Dependent Variable: ROE
Variables Entered/Removed?
Model [Variables \Variables Method

Entered Removed




SIZE, DAR,
1 Enter
DERP
a. Dependent Variable: ABS_SISA
b. All requested variables entered.
Model Summary®
Model |R R Square |Adjusted RiStd. Error of|Durbin-
Square the Estimate [Watson
1 4022 .162 .075 3.28443 1.262

a. Predictors: (Constant), SIZE, DAR, DER

b. Dependent Variable: ABS_SISA

ANOVA?




Model Sum of{df Mean Square [F Sig.
Squares
Regression [60.451 3 20.150 1.868 157
1 Residual 312.836 29 10.787
Total 373.287 32
a. Dependent Variable: ABS_SISA
b. Predictors: (Constant), SIZE, DAR, DER
Coefficients®
Model Unstandardized Standardized |t Sig. Collinearity Statistics
|Coefficients Coefficients
B Std. Error Beta Tolerance [VIF
(Constant) [8.642 6.549 1.320 .197
1 DAR -.085 .047 -.485 -1.785 .085 391 2.555
DER .005 .011 .123 420 .678 .335 2.989




SIZE -.041 .372 -.022 -.111 .913 715 1.399 ‘
a. Dependent Variable: ABS_SISA
Collinearity Diagnostics®
Model Dimension |Eigenva|ue Condition Variance Proportions
Index
(Constant) [DAR DER SIZE

1 3.417 1.000 .00 .01 .01 .00

2 .500 2.614 .00 .00 .29 .00
1

3 .079 6.574 .00 73 .36 .02

4 .004 29.097 .99 .26 .35 .98

a. Dependent Variable: ABS_SISA

Residuals Statistics®



Minimum |[Maximum |Mean Std. Deviation|N
Predicted Value 2.6740 7.5612 5.1137 (1.37444 33
Residual -5.58703 [5.75284 |.00000 (3.12668 33
Std. Predicted]

-1.775 1.781 .000 1.000 33
Value
Std. Residual -1.701 1.752 .000 .952 33
a. Dependent Variable: ABS_SISA
Variables Entered/Removed?
Model [Variables Variables Method

Entered Removed

1 DER, DAR® Enter

a. Dependent Variable: ROA

b. All requested variables entered.

Model Summary®




Model |R R Square |Adjusted Std. Error of{Durbin-
Square the Estimate [Watson
1 .297° .088 .027 6.64488 .827
a. Predictors: (Constant), DER, DAR
b. Dependent Variable: ROA
Coefficients®
IModel |Unstandardized Standardized |t Sig. Collinearity Statistics
|Coefficients Coefficients
IB Std. Error Beta Tolerance [VIF
(Constant) ]10.973 2.765 3.969 .000
1 DAR -.078 .088 -.226 -.888 .382 468 2.137
DER -.007 .020 -.088 -.345 733 468 2.137

a. Dependent Variable: ROA




Collinearity Diagnostics®

Model Dimension |Eigenva|ue Condition Variance Proportions
Index
(Constant) [DAR DER
1 2.535 1.000 .02 .01 .03
1 2 404 2.503 17 .00 44
3 .061 6.447 .81 .98 .53
a. Dependent Variable: ROA
Residuals Statistics?
Minimum [Maximum |[Mean Std. Deviation [N
Predicted Value 2.8632 [10.6540 [7.6176 |1.99793 33
Residual -9.85402 (13.46980 [.00000 [6.43387 33
Std. Predicted]
-2.380 1.520 1.000 33
Value
Std. Residual -1.483 2.027 .968 33




a. Dependent Variable: ROA

Variables Entered/Removed?

Model [Variables Variables Method

Entered Removed

1 DER, DARP . Enter

a. Dependent Variable: ROE

b. All requested variables entered.

Model Summary®

Model |R R Square |Adjusted RiStd. Error of|Durbin-
Square the Estimate [Watson
1 .203? .041 -.023 10.47110 .875

a. Predictors: (Constant), DER, DAR

b. Dependent Variable: ROE



ANOVA?

Model Sum of{df Mean Square [F Sig.
Squares
Regression [140.737 2 70.368 .642 .533P
1 Residual 3289.321 30 109.644
Total 3430.058 32
a. Dependent Variable: ROE
b. Predictors: (Constant), DER, DAR
Coefficients®
Model Unstandardized Standardized |t Sig. Collinearity Statistics
[Coefficients Coefficients
B Std. Error Beta Tolerance |VIF
(Constant) [14.720 4.357 3.378 .002
1
DAR -.153 .138 -.289 -1.104 .278 468 2.137




DER .019 .031 .165 .632 .532 468 2.137 ‘
a. Dependent Variable: ROE

Residuals Statistics®

[Minimum |[Maximum [Mean Std. Deviation [N
Predicted Value  |5.0278 14.2225 ]10.2739 ([2.09715 33
Residual -13.39252 |20.90014 (.00000 |10.13860 33
Std. Predicted|

-2.502 1.883 .000 1.000 33
Value
Std. Residual -1.279 1.996 .000 .968 33
a. Dependent Variable: ROE
Variables Entered/Removed?
Model |Variables \Variables Method

Entered Removed




DER_SIZE,

SIZE, DAR,
1 Enter
DAR_SIZE,
DER®
a. Dependent Variable: ROA
b. All requested variables entered.
ANOVA?
Model Sum ofldf Mean Square |F Sig.
Squares
Regression [574.957 5 114.991 3.539 .014b
1 Residual 877.410 27 32.497
Total 1452.367 32

a. Dependent Variable: ROA

b. Predictors: (Constant), DER_SIZE, SIZE, DAR, DAR_SIZE, DER




Coefficients?

IModel Unstandardized Standardized |t Sig. Collinearity Statistics
|Coefficients Coefficients
B Std. Error Beta Tolerance |VIF
(Constant) |77.388 23.943 3.232 .003
DAR -2.376 .716 -6.906 -3.316 .003 .005 193.815
DER .551 271 7.192 2.031 .052 .002 560.648
1
SIZE -4.086 1.412 -1.120 -2.895 .007 .149 6.696
DAR_SIZE |.145 .045 7.458 3.199 .004 .004 242.959
DER_SIZE |-.034 .016 -8.071 -2.141 .041 .002 635.138

a. Dependent Variable: ROA




Collinearity Diagnostics?

NDimension |Eigenva|ue Condition Index{Variance Proportions
lo
(Constant) [DAR |[DER [SIZE DAR_SI |DER_SIZE
Id
ZE

le

I

1 |5.088 1.000 .00 .00 .00 .00 .00 .00
2 .786 2.545 .00 .00 .00 .00 .00 .00
3 118 6.552 .00 .00 .00 .00 .00 .00
1

4 .007 26.120 .07 .02 .01 .06 .03 .00
5 .001 95.182 .39 .04 .72 .35 .02 .69
6 .000 123.720 .54 .94 .26 .59 .95 31

a. Dependent Variable: ROA




Residuals Statistics?

Minimum |Maximum| Mean |Std. Deviation N
Predicted Value -.6295 12.7262 | 7.6176 4.23880 33
Residual -10.82620( 10.54872 | .00000 5.23632 33
Std. Predicted
-1.946 1.205 .000 1.000 33
Value
Std. Residual -1.899 1.850 .000 919 33
a. Dependent Variable: ROA
Variables Entered/Removed?
Model [Variables Variables Method
Entered Removed
DER_SIZE,
SIZE, DAR,
1 Enter
DAR_SIZE,
DERP

a. Dependent Variable: ROE




b. All requested variables entered.

Model Summary®

Model |R R Square |Adjusted R|Std. Error of|Durbin-
Square the Estimate [Watson
1 .649° 422 315 8.57138 1.176

a. Predictors: (Constant), DER_SIZE, SIZE, DAR, DAR_SIZE, DER

b. Dependent Variable: ROE

ANOVA?
Model Sum ofldf Mean Square [F Sig.
Squares
Regression [1446.407 5 289.281 3.937 .008"
1 Residual 1983.650 27 73.469
Total 3430.058 32




b. Predictors: (Constant), DER_SIZE, SIZE, DAR, DAR_SIZE, DER

Coefficients?®

Model |Unstandardized Standardized |t Sig.
|Coefficients Coefficients
IB Std. Error Beta
(Constant) [81.825 36.000 2.273 .031
DAR -3.745 1.077 -7.083 -3.477  |.002
1 DER 1.423 408 12.085 3.487 .002
SIZE -4.355 2.122 -.777 -2.052 .050
DAR_SIZE }.235 .068 7.850 3.441 .002




DER_SIZE |-.086 .024 -13.085 -3.548  |.001
a. Dependent Variable: ROE
Collinearity Diagnostics®
Model Dimension |Eigenva|ue Condition Index|Variance Proportions
(Constant) [DAR DER
1 5.088 1.000 .00 .00 .00

2 .786 2.545 .00 .00 .00




3 118 6.552 .00 .00 .00
4 .007 26.120 .07 .02 .01
5 .001 95.182 .39 .04 72
6 .000 123.720 .54 .94 .26
a. Dependent Variable: ROE
Residuals Statistics?
[Minimum [Maximum [Mean Std. Deviation [N
Predicted Value -3.5144  |18.2387 [10.2739 [6.72311 33
Residual -20.47322 |14.38130 [.00000 |7.87331 33
Std. Predicted|
-2.051 1.185 .000 1.000 33
Value
Std. Residual -2.389 1.678 .000 919 33

a. Dependent Variable: ROE







