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LAMPIRAN 

Lampiran 1: Tabulasi Data (Data Mentah) 

No Perusahaan Thn 

Likuiditas 

(X1) 

Profitabilitas 

(X2) 

Leverage 

(X3) 

Return 

Saham 

(Y) 

1 BBRI 2019 1,17 2,43 578,58 0,20 

2020 1,23 1,16 571,71 -0,05 

2021 1,21 1,83 475,11 -0,01 

2022 1,19 2,76 514,92 0,20 

2023 1,19 3,08 520,91 0,16 

2 BBTN 2019 1,16 0,07 1130,43 -0,17 

2020 1,12 0,44 1607,86 -0,19 

2021 1,13 0,64 1530,80 0,00 

2022 1,14 0,76 1356,18 -0,22 

2023 1,15 0,80 1250,57 -0,07 

3 BBNI 2019 1,23 1,83 81,42 -0,11 

2020 1,15 0,40 86,82 -0,21 

2021 1,15 1,14 86,89 0,09 

2022 1,16 1,79 86,39 0,37 

2023 1,17 1,94 602,28 -0,42 

4 BMRI 2019 1,34 2,58 480,51 0,01 

2020 1,30 1,19 579,83 0,01 

2021 1,30 1,77 597,26 0,11 

2022 1,29 2,26 612,14 0,31 

2023 1,31 2,76 577,56 -0,39 

5 BRIS 2019 4,67 0,95 230,78 0,00 

2020 3,63 0,91 303,73 5,82 

2021 4,29 1,14 247,41 -0,21 

2022 4,15 1,39 219,83 -0,28 

2023 4,05 1,61 225,15 0,35 
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Lampiran 2: Deskriptif Variabel 

Descriptives 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

Likuiditas (X1) 25 1,12 4,67 1,7952 1,21709 

Profitabilitas (X2) 25 ,07 3,08 1,5052 ,82031 

Leverage (X3) 25 81,42 1607,86 582,2028 451,34858 

Return Saham (Y) 25 -,42 5,82 ,2120 1,18776 

Valid N (listwise) 25     
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Lampiran 3: Hasil Analisis Regresi Berganda, dan Pengujian Hipotesis 

Regression 

 

Variables Entered/Removeda 

Model Variables Entered 

Variables 

Removed Method 

1 Leverage (X3), 

Profitabilitas (X2), 

Likuiditas (X1)
b
 

. Enter 

a. Dependent Variable: Return Saham (Y) 

b. All requested variables entered. 

 

 

 

                                                        Model Summaryb 

Model R 

R 

Square 

Adjusted R 

Square 

Std. Error of 

the Estimate 

Change Statistics 

Durbin-

Watson 

R Square 

Change F Change df1 df2 

Sig. 

F Change 

1 ,753
a
 ,598 ,526 1,20444 ,598 5,780 3 21 ,005 1,718 

a. Predictors: (Constant), Leverage (X3), Profitabilitas (X2), Likuiditas (X1) 

b. Dependent Variable: Return Saham (Y) 

 

 

                                                       ANOVAa 

Model Sum of Squares Df Mean Square F Sig. 

1 Regression 25,154 3 8,385 5,780 ,005
b
 

Residual 30,464 21 1,451   

Total 33,858 24    

a. Dependent Variable: Return Saham (Y) 

b. Predictors: (Constant), Leverage (X3), Profitabilitas (X2), Likuiditas (X1) 

 



 

72 
 

                                                        Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

Collinearity Statistics 

B Std. Error Beta Tolerance VIF 

1 (Constant) 3,633 1,733  2,095 ,049   

Likuiditas (X1) ,384 ,135 ,351 2,843 ,003 ,738 1,355 

Profitabilitas (X2) ,311 ,142 ,293 2,351 ,010 ,767 1,304 

Leverage (X3) ,220 ,101 ,298 2,186 ,017 ,664 1,505 

a. Dependent Variable: Return Saham (Y) 

 

 

 

 

 

 

 

NPar Tests 

 

One-Sample Kolmogorov-Smirnov Test 
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Unstandardized 

Residual 

N 25 

Normal Parameters
a,b

 Mean ,0000000 

Std. Deviation 1,12665192 

Most Extreme Differences Absolute ,148 

Positive ,148 

Negative -,101 

Test Statistic ,148 

Asymp. Sig. (2-tailed) ,060
c
 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 
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Lampiran 4:Surat Jalan Penelitian 

 

 

 



 

75 
 

Lampiran 5:Surat Ijin Penelitian 
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Lampiran 6:Surat Galeri Investasi Universitas Islam Malang 
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Lampiran 7:Dokumentasi Penelitian 

 


