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The Effect of Cash Flow, Profitability, and Inflation to Stock Return

Nur Fitria Wiji Astutik
Perbanas Surabaya
Email: fitipity06@gmail.com
JI. Nginden Semolo 34 -36 Surabaya

ABSTRACT

This study aimed to examine effect of cash flow, profitability, and inflation to
stock return. Independent variable from this study is cash flow from operation,
cash flow from investment, cash from financing, return on asset, return on equity,
net profit margin, and inflation and stock return as dependent variable. This study
using sample from real estate and property companies listed on Indonesian stock
exchange period 2010 to 2014. Data used is secondary data. Samples were
selected based on purposive sampling technique. Analysis of data using multiple
linier ‘regressions. The result of this study show that variable cash. flow from
operation, cash flow from investment, cash flow from financing, return on asset,
return on equity, net profit margin and inflation simultaneously are significant
influence to stock return. Partially return on equity have significant influence to
stock return. Cash flow from operation, cash flow from investment, cash flow
from financing, return on asset, net profit margin and inflation simultaneously are
have not significant influence to stock return

Key words: cash flow from operation, cash flow from investment, cash from
financing, return on asset, return on equity, net profit margin, and inflation and
stock return
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