
 
 

DAFTAR ISI 

 

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

HALAMAN PERNYATAAN KEASLIAN ...................................................................... ii 

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

UCAPAN TERIMA KASIH .............................................................................................iv 

HALAMAN PERNYATAAN PERSETUJUAN PUBLIKASI KARYA ILMIAH 

UNTUK KEPENTINGAN AKADEMIS ........................................................................... v 

ABSTRAK ........................................................................................................................vi 

ABSTRACT ..................................................................................................................... vii 

DAFTAR ISI.................................................................................................................. viii 

DAFTAR LAMPIRAN .....................................................................................................ix 

DAFTAR TABEL .............................................................................................................. x 

DAFTAR GAMBAR ........................................................................................................xi 

PENDAHULUAN ............................................................................................................. 1 

TINJAUAN PUSTAKA..................................................................................................... 3 

Teori Sinyal (Signaling Theory) ................................................................................. 3 

Price Earning Ratio.................................................................................................... 3 

Firm Size .................................................................................................................... 4 

Liquidity ..................................................................................................................... 4 

Operating Cash Flow ................................................................................................. 5 

Stock Return ............................................................................................................... 5 

HUBUNGAN ANTAR VARIABEL ................................................................................. 6 

Hubungan Price Earning Ratio Terhadap Stock Return ............................................. 6 

Hubungan Firm Size Terhadap Stock Return .............................................................. 6 

Hubungan Liquidity Terhadap Stock Return ............................................................... 6 

Hubungan Operating Cash Flow Terhadap Stock Return ........................................... 7 

MODEL PENELITIAN ..................................................................................................... 7 

METODE PENELITIAN ................................................................................................... 8 

HASIL PENELITIAN ........................................................................................................ 9 

Uji Statistik Deskriptif ................................................................................................ 9 

Uji Normalitas .......................................................................................................... 10 

Uji Multikolinearitas ................................................................................................ 10 

Uji Heteroskedastistisitas ......................................................................................... 10 

Uji Autokorelasi ....................................................................................................... 10 

Uji Regresi Linear Berganda .................................................................................... 11 

Uji Koefisiensi Determinasi ..................................................................................... 11 

Uji F (Simultan) ....................................................................................................... 11 

Uji T (Parsial) ........................................................................................................... 11 

DISKUSI.......................................................................................................................... 12 

Pengaruh Price Earning Ratio Terhadap Stock Return ............................................. 12 

Pengaruh Firm Size Terhadap Stock Return ............................................................. 12 

Pengaruh Liquidity Terhadap Stock Return .............................................................. 13 

Pengaruh Operating Cash Flow Terhadap Stock Return .......................................... 13 



UNIVERSITAS ESA UNGGUL  

ii 
 

KESIMPULAN ................................................................................................................ 14 

DAFTAR REFERENSI ................................................................................................... 15 

 

 
 

 

 

 

 

 

 

 

 



UNIVERSITAS ESA UNGGUL  

iii 
 

DAFTAR LAMPIRAN 

 

Lampiran 1. Penelitian Terdahulu ..............................................................................  20 

Lampiran 2. Pengukuran Variabel Operasional ..........................................................  24 

Lampiran 3. Daftar Data Sekunder .............................................................................  25 

Lampiran 4. Input/Tabulasi Data................................................................................  26 

Lampiran 5. Daftar Hasil Output Penelitian ...............................................................  28 

Lampiran 6. Hasil Cek Plagiarism .............................................................................  32 

Lampiran 7. Biodata Penulis ......................................................................................  40 

 



UNIVERSITAS ESA UNGGUL  

iv 
 

DAFTAR TABEL 

 

Tabel 1. Uji Statistik Deskriptif .................................................................................  9 

Tabel 2. Uji Hipotesis Model Penelitian ....................................................................  12 



UNIVERSITAS ESA UNGGUL  

v 
 

DAFTAR GAMBAR 

 

Gambar 1. Model Penelitian.......................................................................................  7 

Gambar 2. Model Regresi Linear Berganda ...............................................................  8



UNIVERSITAS ESA UNGGUL  

1 
 

 


