ABSTRACT

Devi Puspitasari Putri; Influence of Operating Cash Flow, Cash Flow of
Investment Activities, Cash Flow of Financing Activities and Return On
Investment (ROI) to Return of Shares of Automotive Companies Listed on
Indonesia Stock Exchange Period 2013-2016. Under the guidance of Drs. Ec.
Bambang Sudarsono, M.M. and Echsan Gani, S.E., Msi.

The purpose of this thesis is to know the magnitude of the influence of
Cash Flow Operation, Cash Flow of Investments Activities, Cash Flow of
Financing Activities and Return On Investment to Return of Shares, either
partially or simultaneously to the Automotive Company listed on the Indonesia
Stock Exchange.

This study uses secondary data obtained from financial reports published
on the Indonesia Stock Exchange. Sampling technique using purposive sampling
technique by determining some criteria. And the analysis using multiple linear
regression.

The hypothesis of this research is: Operating Cash Flow, Cash Flow
Investment, Cash Flow of Financial Activities and Return On Investment effect on
Return of Automotive Company Shares, and based on test results show that the
hypothesis is not acceptable (rejected).

The conclusions of this research are; (1) Operating Cash Flow, Cash Flow
of Investment and Return On Investment partially no significant effect on Return
of Automotive Company Shares. But, Cash Flow of Financial Activities partially
significant effect on Return of Automotive Company Shares. (2) Operating Cash
Flow, Cash Flow of Investment, of Financial Activities and Return On Investment
simultaneously have no significant effect to Return of Automotive Company
Shares.
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ABSTRAK

Devi Puspitasari Putri; Pengaruh Arus Kas Operasi, Arus Kas Investasi, Arus Kas
Pendanaan dan Return On Investment (ROI) Terhadap Return Saham
Perusahaan Otomotif yang Terdaftar di Bursa Efek Indonesia (BEI) Periode
2013-2016. Di bawah bimbingan Drs. Ec. Bambang Sudarsono, M.M. dan
Echsan Gani, S.E., Msi.

Tujuan skripsi ini adalah untuk mengetahui besarnya pengaruh Arus Kas
Operasi, Arus Kas Investasi, Arus Kas Pendanaan dan Return On Investment
terhadap Return Saham, baik secara parsial maupun secara simultan terhadap
Perusahaan Otomotif yang terdaftar di Bursa Efek Indonesia.

Penelitian ini menggunakan data sekunder yang didapat dari laporan
keuangan yang diterbitkan disitus Bursa Efek Indonesia secara online. Teknik
penarikan sampel menggunakan teknik purposive sampling dengan menentukan
beberapa kriteria. Dan analisis menggunakan regresi linier berganda.

Hipotesis penelitian ini adalah: Arus Kas Operasi, Arus Kas Investasi, Arus
Kas Pendanaan dan Return On Investment berpengaruh terhadap Return Saham
Perusahaan Otomotif, dan berdasarkan hasil pengujian menunjukkan bahwa
hipotesis tidak dapat diterima (ditolak).

Kesimpulan penelitian ini adalah; (1) Arus Kas Operasi, Arus Kas Investasi
dan Return On Investment secara parsial tidak berpengaruh signifikan terhadap
Return Saham Perusahaan Otomotif. Namun Arus Kas Pendanaan berpengaruh
secara parsial terhadap Return Saham. (2) Arus Kas Operasi, Arus Kas
Investasi, Arus Kas Pendanaan dan Return On Investment secara simultan tidak
berpengaruh signifikan terhadap Return Saham Perusahaan Otomotif.
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