
 

DAFTAR ISI 

 

HALAMAN JUDUL..............................................................................................  i 

HALAMAN PERSETUJUAN PEMBIMBING.................................................... ii 

HALAMAN PENGESAHAN SKRIPSI................................................................. iii 

HALAMAN MOTTO DAN PERSEMBAHAN.................................................... iv 

HALAMAN PERNYATAAN KEASLIAN KARYA........................................... v 

ABSTRAKSI............................................................................................................ vi 

ABSTRACTION...................................................................................................... vii 

KATA PENGANTAR............................................................................................. viii 

DAFTAR ISI............................................................................................................ x 

DAFTAR TABEL.................................................................................................... xiv 

DAFTAR LAMPIRAN........................................................................................... xv 

 

BAB I  PENDAHULUAN 

A. Latar Belakang.................................................................................. 1 

B. Rumusan Masalah............................................................................. 4 

C. Tujuan Penelitian.............................................................................. 5 

D. Manfaat Penelitian............................................................................ 5 

E. Metode Penelitian............................................................................. 6 

F. Sistematika Penulisan........................................................................ 7 

 

BAB II LANDASAN TEORI 

A. Laporan Keuangan............................................................................ 9 

Please purchase 'e-PDF Converter and Creator' on http://www.e-pdfconverter.com to remove this message.

http://www.e-pdfconverter.com


 

B. Laporan Arus Kas............................................................................. 10  

C. Laporan Laba Rugi........................................................................... 13 

D. Size Perusahaan................................................................................. 16 

E. Expected Return Saham.................................................................... 17 

F. Kerangka Penelitian.......................................................................... 18 

G. Penelitian Terdahulu......................................................................... 18 

H. Pengembangan Hipotesis.................................................................. 20 

1. Pengaruh Arus Kas Aktifitas Operasi terhadap Expected 

Return Saham............................................................................. 20 

2. Pengaruh Arus Kas Aktifitas Investasi terhadap Expected 

Return Saham.............................................................................. 21 

3. Pengaruh Arus Kas Aktifitas Pendanaan terhadap Expected 

Return Saham.............................................................................. 22 

4. Pengaruh Laba Kotor terhadap Expected Return Saham............ 22 

5. Pengaruh Size Perusahaan terhadap Expected Return Saham..... 23 

 

BAB III METODE PENELITIAN 

A. Jenis Penelitian.................................................................................. 25 

B. Ukuran Populasi dan Teknik Pengambilan Sampel.......................... 25 

C. Data Penelitian.................................................................................. 26 

D. Variabel Penelitian............................................................................ 27 

E. Model dan Teknik Analisis Data...................................................... 30 

 

Please purchase 'e-PDF Converter and Creator' on http://www.e-pdfconverter.com to remove this message.

http://www.e-pdfconverter.com


 

BAB IV ANALISIS DAN PEMBAHASAN 

A. Analisis Data..................................................................................... 35 

B. Statistik Deskriptif............................................................................ 36 

C. Hasil Uji Asumsi Klasik................................................................... 41 

D. Hasil Analisis Regresi Berganda...................................................... 45 

E. Hasil Uji Hipotesis............................................................................ 48 

1. Perubahan Arus Kas Aktifitas Operasi Berpengaruh Terhadap 

Expected Return Saham.............................................................. 48 

2. Perubahan Arus Kas Aktifitas Investasi Berpengaruh Terhadap 

Expected Return Saham.............................................................. 48 

3. Perubahan Arus Kas Aktifitas Pendanaan Berpengaruh 

Terhadap Expected Return Saham.............................................. 49 

4. Perubahan Laba Kotor Berpengaruh Terhadap Expected 

Return Saham.............................................................................. 49 

5. Perubahan Size Perusahaan Berpengaruh Terhadap Expected 

Return Saham.............................................................................. 50 

6. Hasil Uji Sinifikansi Simultan (Uji F)........................................ 50 

F. Pembahasan 

1. Perubahan Arus Kas Aktifitas Operasi Berpengaruh Terhadap 

Expected Return Saham.............................................................. 51 

2. Perubahan Arus Kas Aktifitas Investasi Berpengaruh Terhadap 

Expected Return Saham............................................................... 52 

Please purchase 'e-PDF Converter and Creator' on http://www.e-pdfconverter.com to remove this message.

http://www.e-pdfconverter.com


 

3. Perubahan Arus Kas Aktifitas Pendanaan Berpengaruh 

Terhadap Expected Return Saham.............................................. 53 

4. Perubahan Laba Kotor Berpengaruh Terhadap Expected Return 

Saham.......................................................................................... 53 

5. Perubahan Size Perusahaan Berpengaruh Terhadap Expected 

Return Saham.............................................................................. 54 

 

BAB V KESIMPULAN DAN SARAN 

A. Kesimpulan....................................................................................... 56 

B. Keterbatasan..................................................................................... 57 

C. Saran................................................................................................. 57 

 

DAFTAR PUSTAKA 

 

LAMPIRAN  

 

 

 

 

 

 

 

 

Please purchase 'e-PDF Converter and Creator' on http://www.e-pdfconverter.com to remove this message.

http://www.e-pdfconverter.com


 

DAFTAR TABEL 

 

Tabel 4.1 Ringkasan Hasil Pemilihan Sampel 

Tabel 4.2 Daftar Nama Perusahaan 

Tabel 4.3 Statistik Deskriptif 

Tabel 4.4 Hasil Uji Normalitas – Kolmogorov Smirnov 

Tabel 4.5 Hasil Uji Autokorelasi - Durbin Watson (DW) 

Tabel 4.6 Hasil Uji Heteroskedastisitas – Uji Glejser 

Tabel 4.7 Hasil Uji Multikolinieritas 

Tabel 4.8 Hasil Uji Regresi 

 

 

 

 

 

 

 

 

 

 

 

 

 

Please purchase 'e-PDF Converter and Creator' on http://www.e-pdfconverter.com to remove this message.

http://www.e-pdfconverter.com


 

DAFTAR LAMPIRAN 

 

Lampiran 1 Statistik Deskriptif 

Lampiran 2 Uji Normalitas 

Lampiran 3 Uji Autokorelasi 

Lampiran 4 Uji Heteroskedastisitas 

Lampiran 5 Uji Multikolinieritas 

Lampiran 6 Hasil Uji Regresi 

Lampiran 7 Data Asli Variabel  

 

 

 

 

 

 

 

 

 

 

 

 

 

 

Please purchase 'e-PDF Converter and Creator' on http://www.e-pdfconverter.com to remove this message.

http://www.e-pdfconverter.com

