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Lampiran 3 : Berita Acara Bimbingan Revisi Skripsi 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 

 

Lampiran 4 : Matriks Penelitian 

 

 

 

  



 

 

  



 

 

  



 

 

 

  



 

 

Lampiran 5 : Data Olah SPSS 

  



 

 

Lampiran 6 : Output Data SPSS 

1. Uji Normalitas 

One-Sample Kolmogorov-Smirnov Test 

 

Unstandardized 

Residual 

N 45 

Normal Parametersa,b Mean ,0000000 

Std. Deviation ,32722762 

Most Extreme Differences Absolute ,108 

Positive ,108 

Negative -,103 

Test Statistic ,108 

Asymp. Sig. (2-tailed) ,200c,d 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

d. This is a lower bound of the true significance. 

 

2. Uji Multikolinearitas 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

T Sig. 

Collinearity 

Statistics 

B 

Std. 

Error Beta 

Toleran

ce VIF 

1 (Constant) 1,266 ,978  1,295 ,203   

Profitabilitas 2,113 ,497 ,623 4,251 ,000 ,754 1,325 

Ukuran 

Perusahaan 
-,055 ,034 -,220 -1,619 ,113 ,876 1,142 

Leverage ,289 ,109 ,410 2,654 ,011 ,681 1,469 

a. Dependent Variable: Return Saham 

 

 

 

 



 

 

3. Uji Heteroskedastisitas 

Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

    t     Sig.   B Std. Error Beta 

1 (Constant) 1,172 ,663  1,767 ,085 

Profitabilitas -,028 ,337 -,014 -,082 ,935 

Ukuran Perusahaan -,033 ,023 -,230 -1,411 ,166 

Leverage ,022 ,074  ,054 ,294 ,770 

a. Dependent Variable: ABS_1 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

4. Uji Autokorelasi 
Model Summaryb 

Model R 

R 

Square 

Adjusted R 

Square 

Std. Error 

of the 

Estimate Durbin-Watson 

1 ,579a ,335 ,286 ,33899 1,981 

a. Predictors: (Constant), Leverage, Ukuran Perusahaan, Profitabilitas 

b. Dependent Variable: Return Saham 



 

 

5. Analisis Regresi Linier Berganda dan Uji t 
Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

Collinearity 

Statistics 

B 

Std. 

Error Beta 

Toleran

ce VIF 

1 (Constant) 1,266 ,978  1,295 ,203   

Profitabilitas 2,113 ,497 ,623 4,251 ,000 ,754 1,325 

Ukuran 

Perusahaan 
-,055 ,034 -,220 -1,619 ,113 ,876 1,142 

Leverage ,289 ,109 ,410 2,654 ,011 ,681 1,469 

a. Dependent Variable: Return Saham 

 

6. Uji F 
ANOVAa 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 2,374 3 ,791 6,887 ,001b 

Residual 4,711 41 ,115   

Total 7,086 44    

a. Dependent Variable: Return Saham 

b. Predictors: (Constant), Leverage, Ukuran Perusahaan, Profitabilitas 

 

7. Koefisien Determinasi (R2) 

Model Summaryb 

Model R R Square Adjusted R Square 
Std. Error of the 

Estimate 

1 ,579a ,335 ,286 ,33899 

a. Predictors: (Constant), Leverage, Ukuran Perusahaan, Profitabilitas 

b. Dependent Variable: Return Saham 



 

 

Lampiran 7 : t-Tabel  



 

 

Lampiran 8 : F Tabel  



 

 

Lampiran 9 : Tabel Durbin Watson 

 


