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ABSTRAK

Tujuan penelitian adalah untuk menguji pengaruh arus kas, laba akuntansi,
resiko investasi dan nilai kurs terhadap return saham studi pada perusahaan
perbankan yang terdaftar di Bursa Efek Indonesia tahun 2011-2015. Penelitian ini
termasuk dalam penelitian kuantitatif. Sampel penelitian sebanyak 25 perusahaan.
Teknik pengambilan sampel menggunakan purposive sampling. Metode analisis data
menggunakan regresi linear berganda, uji asumsi klasik, serta pengujian hipotesis
yaitu uji F, uji t. Hasil penelitian menunjukkan bahwa Arus kas operasi berpengaruh
positif dan Risiko investasi berpengaruh negatif terhadap return saham. Arus kas
investasi, Arus kas pendanaan, Laba akuntansi, Nilai kurs tidak berpengaruh
terhadap return saham.

Kata kunci : Arus Kas Operasi, Arus Kas Investasi, Arus Kas Pendanaan,
Risiko Investasi, Nilai Kurs, Return Saham.
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ABSTRACT

The research objectives were to examine the influence of cash flow, profit
accounting, investment risk and the value exchange rate against the return of stock
study on the banking company listed on the Indonesia stock exchange in 2011 to
2015. This research included in quantitative research. The sample of research is 25
companies. The sample collection technique is using purposive of sampling. The
methods of data analysis are using multiple linear regressions, classical assumption
test, and hypothesis testing that is F test, T test. The research results showed that
cash flow operations have positive influence and risks investment have negative
influence on return stock. Cash flow investment, cash flow funding, accounting
profit, and value exchange rate has not been affecting the return stock.

Keywords : cash flow operation, cash flow investment, cash flow funding,
investment risk, value exchange rate, return stock
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