Regression

Variables Entered/Removed

Model
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Removed

Method

Risk Level,
Alokasi
Asset,
Stock a
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Enter

a. All requested v ariables entered.

b. Dependent Variable: Kinerja

Model Summary’

Adjusted Std. Error of Durbin-
Model R R Square R Square | the Estimate Watson
1 ,596% ,355 ,315 1,84482 1,801

a. Predictors: (Constant), Risk Level, Alokasi Asset, Stock Selection
b. Dependent Variable: Kinerja

ANOVAP
Sum of
Model Squares df Mean Square F Sig.
1 Regression 19,335 3 6,445 1,894 ,1402
Residual 200,798 59 3,403
Total 220,133 62
a. Predictors: (Constant), Risk Level, Alokasi Asset, Stock Selection
b. Dependent Variable: Kinerja
Coefficientd
Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) ,233 ,308 ,755 ,453
Alokasi Asset -,190 ,286 -,084 -,662 ,511 ,956 1,046
Stock Selection 121 ,059 ,304 2,055 ,044 , 704 1,420
Risk Level ,056 ,028 ,294 2,017 ,048 , 726 1,377

a. Dependent Variable: Kinerja




Collinearity Diagnostic%

Variance Proportions
Condition Stock
Model Dimension Eigenvalue Index (Constant) | Alokasi Asset | Selection | Risk Level
1 1 1,882 1,000 ,10 ,06 ,09 ,08
2 1,302 1,202 ,06 ,20 ,09 14
3 ,481 1,978 ,13 ,18 ,38 ,68
4 ,336 2,367 71 ,57 ,43 ,10
a. Dependent Variable: Kinerja
Residuals Statistic$
Minimum Maximum Mean Std. Deviation N
Predicted Value -,5822 2,7385 ,4300 ,55844 63
Std. Predicted Value -1,813 4,134 ,000 1,000 63
ﬁgi"’:;dd f;;:eor 246 1,553 374 278 63
Adjusted Predicted Value -,6911 9,6687 ,5468 1,30367 63
Residual -4,99848 7,46545 ,00000 1,79963 63
Std. Residual -2,709 4,047 ,000 ,976 63
Stud. Residual -3,427 4,127 -,021 1,069 63
Deleted Residual -11,70535 7,76538 -, 11677 2,38310 63
Stud. Deleted Residual -3,797 4,852 -,010 1,164 63
Mahal. Distance ,118 42,925 2,952 7,429 63
Cook's Distance ,000 7,128 ,130 ,898 63
Centered Leverage Value ,002 ,692 ,048 ,120 63

a. Dependent Variable: Kinerja




Charts

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: Y
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Regression Studentized Residual

Scatterplot

Dependent Variable: Y
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Regression Standardized Predicted Value




