4
6
6
0.05
2 95%
3
(Paired T-Test) !
5 2
(5.1)
2

(p-value)
0.05 1

(Multiple Regression Analysis)
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HO

H1:

Paired T-Test

54

(M, = M3

k)
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Paired Samples Test
Mean Std.
Deviation
0.0917437 0.2628131

-0.008836  0.0146960

0.7068577  1.4677400

0.2933442 0.7477467

0.9346473 1.9040483

48508.97  99931.18

Mean

std. Deviation
std. Error Mean
Lower

Std. Error
Mean
0.0288475

0.0016131

0.1611054

0.0820759

0.208996

10968.87

Lower

0.034356

-0.01204

0.386367

0.130069

0.518886

26688.39

Upper

0.149130

-0.005627

1.027347

0.456619

1.350407

70329.55

t

3.18

-5.48

4.39

3.57

4.47

4.42

55

p-
Value
002

000

000

001

.000

000
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Upper ,
f
P-Value Significance (Sig.)

(a) Ho
51
6 @ @
) @ ©)
(6) 0.05 P-
value 0.002, 0.000, 0.000, 0.001,0.000 ~  0.000
(9 2 q
2
, (Paired
Samples T-Test) 4
1

Wilcoxon Signed Rank Test for the Matched Paired Difference



Wilcoxon Signed Rank Test

N
Wilcoxo
Z
P-Value

52

a. Based on positive ranks.
. Based on negative ranks,
c. Wilcoxon signed ranks test.

n Statistic

Significance (Sig.)

()

2

licoxon Signed Rank Test for the Matched Paired Difference

1

83

83

83
83

83

83

Wilcoxon
Statistic

22050 e

25200

0.00e
47.00 e

0.00e

0.00e

Z

-6.644 3

-6.769h

-1.2203
-5.918a

-6.9019

-1.7703

P-Value

0.000

0.000

0.000
0.000

0.000

0.000

57
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Wilcoxon Signed Rank Test for the

Matched Paired Difference 52 (1)
@) ) @
(5) 6)
Z -6.644, -6.769, -7.220, -5.918, -6.90L  -7.770
p-value 0.000 (0.05)
HO (Null Hypothesis) - 1(Alternative Hypothesis)
& 9
2 0.05
2
(Paired T-Test) (Wilcoxon Signed Rank

Test for Matched Paired Difference)



oY,

521

522

59

(Multiple Regression Analysis)

e (2)
E(e) = 0 ( ) ©)
Ve) =08 (4)e; CEj covariance ( 1g)
Multicolinearity
(1)
3) @
(6)
3
2
2

2.3



24

2.5

2.6

60



521

521

SBP = PO+ PLEPS A + p2SIZE + p3TypeHe

53
(Predicted
relation)

INTERCEPT Nong
EPS A ¥
SIZE t
Type

=83

(P)

21138.027
5101.624
001
13248.015

p-value

(Standard
errors)

9977.765 037
2672.745 060
000 000
19153.752 419

Adjusted R2= 050

61
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)

53 1
HL :

(p > 0.05)

5.2.2

5.2.2.

SBP = pO+ P,DIE A+ p2SIZE + P3Type+e
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(Predicted
relation)

INTERCEPT None
DE A
SIZE ¥
Type

=8

54

H2 :

di

(n> 0.05)

P>

17796.800
5202.549
001
4300.377

(Standard
errors)

10461.008
2542.244
000
19660.298

Adjusted R2=0.50

di

p-value

093
044
000
821

63



5.2.3

2
5,2.3
2
SBP = Po+ PINPM A+ P2SIZE + PjType te
55
2
p-value
(Standard
(Predicted errors)
relation) (P)
INTERCEPT None 21052.139 10547.999 049
NPM A + 532.639 389.521 175
SIZE + 001 000 000
Type 11011.466 19477.355 573

=83 Adjusted R2= 0.54
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5.5 d 3
H3 .

(n>0.05)

5.24

5.24

SBP = PO+ plROA A+ P2SIZE + P3Type +e
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INTERCEPT
ROA A
SIZE

Type

(Predicted
relation)

None

+

+

56

o (<005

p-value

(Standard
errors)

()
9464.160 16366.993 965
1605.420 1208.915 188
001 000 000
17918.538 19602.052 363

Adjusted R2= 052

66



5.2.9

2
5.2.5
2
SBP = PO+ P,ROE A+ Pjsize +P, Type+e
5.1
2
p-value
(Standard
(Predicted errors)
relation) (P)
INTERCEPT None 26025.609 10704.607 017
ROE A + 40.79 176.140 817
SIZE + 001 000 000
=83 Adjusted R2= 0.54
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AT . 5
Hb :

, (n>0.05)

5.2.6 '

5.2.6

SBP = PO+ P,NILA+P2SIZE + P3Type +e



58

INTERCEPT
NLA

SIZE

Type

Hb :

(Predicted
relation)

None

+

+

=83

58

(Standard
errors)

(P)

18441052 8106.858
014 002

-001 000
2420400 16236.015

Adjusted R2= 0.52

(n<0.05)

p-value

026
000
017
882

69
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5.2.1 ,

52.1
52.1
521 526 527
521 526
521

SBP = Po+P, EPS A+ P2D/IE A + P3NPM_A+
P4ROA A +P5ROE A +P6NI_A + P7SIZE +
P8Type +e
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INTERCEPT
EPS A
DIE A
NPM A
ROA A
ROE_A
NIA

SIZE

TYPE

(Predicted
relation)

None

+

=83

§567.531
1794.924
4157.667
-544.588
875413
-120.582
014
-001

-1948.184

i
(Standard

errors)

17344.746
3483578
2491403

528.724
1198.561
160.946
003

000
17164.064

Adjusted R2= 0.61

p-value

623
608
099
306
467
456
000
021
910
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5.9

p-value 623 (0.05)

8 Adjusted R2= 61 %
61%



HL

H2

H3

H4

H5

H6

510 1

5.10

HL
(P>0.05)

H2
(P> 0.05)

H3
(P>0.05)

H4
(P>0.05)

H5
(P>0.05)

H6
(P <0.05)

1-6

73
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