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Regression
(Gross Profit Margin)
Descriptive Statistics
Mean Std. Deviation N
GrossPro 27.5467 29.48836 30
Environment 3.0000 1.43839 30
HR 2.9667 1.47352 30
Social 3.0333 1.42595 30
Health 3.0000 1.43839 30
Correlations
GrossPro Environment HR Social Health
Pearson GrossPro 1.000 -.069 .038 -.207 -.355
Correlation Environment -.069 1.000 423 504 .650
HR .038 423 1.000 .378 .342
Social -.207 .504 .378 1.000 420
Health -.355 .650 .342 420 1.000
Sig. (1-tailed) GrossPro .359 420 137 .027
Environment .359 .010 .002 .000
HR 420 .010 .020 .032
Social 137 .002 .020 .010
Health .027 .000 .032 .010
N GrossPro 30 30 30 30 30
Environment 30 30 30 30 30
HR 30 30 30 30 30
Social 30 30 30 30 30
Health 30 30 30 30 30
Variables Entered/Removed?®
Model Variables Entered Variables Removed Method
1
Health, HR, Social,
Enter

Environment

a. Dependent Variable: GrossPro
b. All requested variables entered.
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Change Statistics

R Adjusted | Std. Error of | R Square F df | df | Sig.F Durbin-
Model R Square |R Square | the Estimate | Change |[Change| 1 2 | Change | Watson
1 4622 214 .088 28.16049 .214 | 1.700 4| 25 .182 2.119
a. Predictors: (Constant), Health, HR, Social, Environment
b. Dependent Variable: GrossPro
ANOVA?
Model Sum of Squares df Mean Square F Sig.
1 Regression 5392.008 4 1348.002 1.700 .182°
Residual 19825.327 25 793.013
Total 25217.336 29
a. Dependent Variable: GrossPro
b. Predictors: (Constant), Health, HR, Social, Environment
Coefficients?
Unstandardized Standardized 95.0% Confidence
Coefficients Coefficients Interval for B
Std. Lower Upper
Model B Error Beta t Sig. Bound Bound
1 (Constant) 43.964 | 15.165 2.899 .008 12.730 75.197
Environment 6.245 5.192 .305 1.203 .240 -4.449 16.939
HR 3.310 4.016 .165 .824 418 -4.961 11.581
Social -4.183 | 4.378 -.202 -.955 349 | -13.199 4.834
Health -10.761 | 4.844 -525 | -2.222 036 | -20.737 -.785
a. Dependent Variable: GrossPro
Residuals Statistics®
Minimum Maximum Mean Std. Deviation N
Predicted Value 1.2186 54.6903 27.5467 13.63566 30
Residual -42.44740 59.70016 .00000 26.14636 30
Std. Predicted Value -1.931 1.901 .000 1.000 30
Std. Residual -1.507 2.120 .000 928 30
a. Dependent Variable: GrossPro
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(Return On Asset or ROA)

Descriptive Statistics
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Mean Std. Deviation N

ROA 11.3087 13.22206 30

Environment 3.0000 1.43839 30

HR 2.9667 1.47352 30

Social 3.0333 1.42595 30

Health 3.0000 1.43839 30

Correlations
ROA Environment HR Social Health

Pearson ROA 1.000 -.327 -.208 -.295 -.221

Correlation Environment -.327 1.000 423 504 650
HR -.208 423 1.000 378 342
Social -.295 504 .378 1.000 420
Health -.221 .650 342 420 1.000

Sig. (1-tailed) ROA .039 135 .057 120
Environment 039 .010 .002 .000
HR 135 .010 .020 .032
Social .057 .002 .020 .010
Health 120 .000 .032 .010

N ROA 30 30 30 30 30
Environment 30 30 30 30 30
HR 30 30 30 30 30
Social 30 30 30 30 30
Health 30 30 30 30 30

Variables Entered/Removed®
Model Variables Entered Variables Removed Method
! Health, HR, Social,
Environment® Enter

a. Dependent Variable: ROA

b. All requested variables entered.
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Change Statistics

R Adjusted | Std. Error of |[R Square F df | df | Sig.F Durbin-
Model R Square |R Square | the Estimate | Change | Change | 1 2 | Change | Watson
1 .363% | .132 -.007 13.26821 132 950 | 4|25 452 1.832
a. Predictors: (Constant), Health, HR, Social, Environment
b. Dependent Variable: ROA
ANOVA?
Model Sum of Squares df Mean Square F Sig.
1 Regression 668.730 4 167.183 .950 452°
Residual 4401.133 25 176.045
Total 5069.863 29
a. Dependent Variable: ROA
b. Predictors: (Constant), Health, HR, Social, Environment
Coefficients®
Unstandardized Standardized 95.0% Confidence
Coefficients Coefficients Interval for B
Std. Lower Upper
Model B Error Beta Sig. Bound Bound
1 f)CO”Sta” 23.287 | 7.145 3.259 003 8.571 38.002
Environ 2148 | 2.446 234 | -878 388 7.187 2.890
ment
HR -.475 1.892 -.053 -.251 .804 -4.372 3.422
Social -1.524 | 2.063 -.164 -.739 467 5.772 2.724
Health 167 2.282 .018 .073 942 -4.534 4.867
a. Dependent Variable: ROA
Residuals Statistics®
Minimum Maximum Mean Std. Deviation N
Predicted Value 3.3817 19.4722 11.3087 4.80205 30
Residual -13.44785 56.09784 .00000 12.31922 30
Std. Predicted Value -1.651 1.700 .000 1.000 30
Std. Residual -1.014 4.228 .000 .928 30
a. Dependent Variable: ROA
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(Return On Equity or ROE)

Descriptive Statistics
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Mean Std. Deviation N

ROE 11.7740 8.44001 30

Environment 3.0000 1.43839 30

HR 2.9667 1.47352 30

Social 3.0333 1.42595 30

Health 3.0000 1.43839 30

Correlations
ROE Environment HR Social Health

zg?rreslc;gon ROE 1.000 -.462 -.149 -.284 -.353
Environment -.462 1.000 423 504 .650
HR -.149 423 1.000 378 342
Social -.284 .504 .378 1.000 420
Health -.353 650 342 420 1.000

Sig. (1-tailed)  ROE .005 216 .064 .028
Environment .005 .010 .002 .000
HR 216 .010 .020 .032
Social .064 .002 .020 .010
Health .028 .000 .032 .010

N ROE 30 30 30 30 30
Environment 30 30 30 30 30
HR 30 30 30 30 30
Social 30 30 30 30 30
Health 30 30 30 30 30

Variables Entered/Removed®
Model Variables Entered Variables Removed Method
! Health, HR, Social, Enter

Environment

a. Dependent Variable: ROE

b. All requested variables entered.
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Change Statistics

R Adjusted | Std. Error of |R Square F df | df | Sig. F | Durbin-
Model R Square |R Square|the Estimate | Change | Change | 1 2 |Change| Watson
1 475° .226 .102 7.99816 .226 1823 | 4|25 .156 1.960

a. Predictors: (Constant), Health, HR, Social, Environment
b. Dependent Variable: ROE

ANOVA®
Model Sum of Squares df Mean Square F Sig.
1 Regression 466.515 4 116.629 1.823 156"
Residual 1599.265 25 63.971
Total 2065.780 29

a. Dependent Variable: ROE
b. Predictors: (Constant), Health, HR, Social, Environment

Coefficients®

Unstandardized Standardized 95.0% Confidence
Coefficients Coefficients Interval for B

Std. Lower Upper

Model B Error Beta t Sig. Bound Bound
1 (Constant) 20.379 4.307 4.731 .000 11.509 | 29.250
Environment | .2 352 1.475 -401 | -1.595 .123 -5.390 .685

HR 452 1.141 .079 .396 .695 -1.897 2.801
Social -.443 1.243 -.075 -.356 725 -3.004 2.118
Health -515 1.376 -.088 -.374 711 -3.348 2.318

a. Dependent Variable: ROE

Residuals Statistics®

Minimum Maximum Mean Std. Deviation N
Predicted Value 5.2467 17.9726 11.7740 4.01083 30
Residual -14.97984 11.87025 .00000 7.42611 30
Std. Predicted Value -1.627 1.545 .000 1.000 30
Std. Residual -1.873 1.484 .000 928 30

a. Dependent Variable: ROE
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Regression
(Net Profit Margin)
Descriptive Statistics
Mean Std. Deviation N
NetPro 13.6517 16.22857 30
Environment 3.0000 1.43839 30
HR 2.9667 1.47352 30
Social 3.0333 1.42595 30
Health 3.0000 1.43839 30
Correlations
NetPro Environment HR Social Health
Pearson NetPro 1.000 -.208 -.198 -.204 -.394
Correlation .
Environment -.208 1.000 423 .504 .650
HR -.198 423 1.000 378 342
Social -.204 .504 .378 1.000 420
Health -394 650 342 420 1.000
Sig. (1-tailed) NetPro 135 .147 .140 .016
Environment 135 .010 .002 .000
HR 147 .010 .020 .032
Social .140 .002 .020 .010
Health .016 .000 .032 .010
N NetPro 30 30 30 30 30
Environment 30 30 30 30 30
HR 30 30 30 30 30
Social 30 30 30 30 30
Health 30 30 30 30 30
Variables Entered/Removed?®
Model Variables Entered Variables Removed Method
1
Health, HR, Social, Enter

Environment®

a. Dependent Variable: NetPro

b. All requested variables entered.
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Change Statistics

R Adjusted | Std. Error of | R Square F df | df | Sig.F Durbin-
Model R Square |R Square| the Estimate | Change |[Change| 1 2 | Change | Watson
1 4122 .170 .037 15.92675 170 | 1.277 4| 25 .305 2.073
a. Predictors: (Constant), Health, HR, Social, Environment
b. Dependent Variable: NetPro
ANOVA?
Model Sum of Squares df Mean Square F Sig.
1 Regression 1296.095 4 324.024 | 1.277 .305"
Residual 6341.531 25 253.661
Total 7637.626 29
a. Dependent Variable: NetPro
b. Predictors: (Constant), Health, HR, Social, Environment
Coefficients?
Unstandardized Standardized 95.0% Confidence
Coefficients Coefficients Interval for B
Std. Lower Upper
Model B Error Beta t Sig. Bound Bound
1 (Constant) 28.425 8.577 3.314 | .003 10.760 46.089
Environment 1.549 2.937 137 527 .603 -4.499 7.597
HR -966 | 2.271 -.088 -425 | 674 -5.644 3.712
Social -679 | 2.476 -.060 -274 | 786 -5.779 4.420
Health -4.831 2.740 -.428 -1.764 .090 -10.474 811
a. Dependent Variable: NetPro
Residuals Statistics®
Minimum Maximum Mean Std. Deviation N
Predicted Value 1.6552 23.4972 13.6517 6.68528 30
Residual -23.05103 30.28430 .00000 14.78761 30
Std. Predicted Value -1.794 1.473 .000 1.000 30
Std. Residual -1.447 1.901 .000 928 30
a. Dependent Variable: NetPro




132

Correlations
Correlations
Environment HR Social Health ESG GrossPro ROA ROE NetPro CFP
Envionment  Pearson Correlation 1 423 | 504 | 850 | 838 -069 327 | -482 | -208 | -256
Sig. (2-tailed) 020 004 000 000 719 078 010 269 73
N 30 30 30 30 30 30 30 30 30 30
HR Pearson Correlation 423 1 378 342 | 702" 038 | -208 | -td9 | o198 | 114
Sig. (2-tailed) 020 039 085 000 840 n 432 293 548
N 30 30 30 30 30 30 30 30 30 30
Social Pearson Correlation 504" 378 1 420 | 141" -207 -295 -.284 -.204 -204
Sig. (2-tailed) 004 039 0 000 273 114 128 281 114
N 30 30 30 30 30 30 30 30 30 30
Healih Pearson Correlation 850" 342 420 1| 784" -355 221 -353 | -394 | 427
Sig. (2tailed) .000 085 021 000 054 241 056 031 019
N 30 30 30 30 30 30 30 30 30 30
ESG Pearson Correlation 838 | 702" | a7 | 784" 1 -191 342 | 405 | -3m | 354
Sig. (2-tailed) 000 000 000 000 311 1065 026 o078 055
N 30 30 30 30 30 30 30 30 30 30
GrossPro  Pearson Correlation -089 038 -207 -355 | -191 1 89 | 4817 | 7317 | sos”
Sig. (2-tailed) 719 840 27 054 31 317 007 000 1000
N 30 30 30 30 0 30 30 30 30 30
ROA Pearson Correlation -327 -208 -295 -2 -342 189 1 445" 223 | 491"
Sig. (2-tailed) 078 2N 114 241 065 317 014 236 006
N 30 30 30 30 0 30 30 30 30 30
ROE Pearson Correlation -462° -149 - 284 -353 | -405 4817 446" 1| 60" | 739"
Sig. (2-tailed) 010 432 128 056 026 007 014 000 1000
N 30 30 30 30 30 30 30 30 30 30
NeiPro Pearson Correlation -208 -198 204 | -394 -327 731 23| 670" 1| smn”
Sig. (2-tailed) 269 293 281 031 o7 .000 238 000 000
N 30 30 30 30 0 30 30 30 kD) 30
CFP Pearson Correlation -256 -114 204 | 427 | -354 898 | 491 | 739 | 870" 1
Sig. (2-tailed) 73 548 114 019 055 000 006 000 000
N 30 30 30 30 30 30 30 30 30 30

*. Correlation is significant at the 0.05 level (2-tailed).

**. Correlation is significant at the 0.01 level (2-tailed).



