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MOTIO

» Jalani Saja Entah Sulit Atau Penuh Liku,
Tidak ada jalan yang mulus 100 persen
menuju Cita-Cita besar. Jalan menuju sukses
bukan soal kelancaran dan kemudahan
jalannya, tapi soal melangkah dan gerak

» Berusaha di Dalam Hidup Menjadi Orang
yang Bermanfaat Bagi Diri Sendiri dan Orang
Lain
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FINANCIAL RATIO AND IT’S EFFECT ON STOCK RETURN
IN MANUFAKTUR COMPANIES LISTED IN
INDONESIAN STOCK EXCHANGE

ABSTRACT

The purpose of this study is to examine the positive influence financial
report performance on stock return in manufaktur companies listed in indonesian
stock exchange. Measures of financial reports include the changes of cash ratio
(CR), debt equity ratio (DER), return on equity (ROE), and price to earning ratio
(PER).

This research used secondary data collected through Indonesian Capital
Market Directory (ICMD), for an observation period of 2009-2012. The data are
collected using purposive sampling method. While other variables, namely CR
and ROE had no significant effect on stock returns. While other variables, namely
DER and PERhad significant effect on stock returns. The result of this analysis
indicates that simultaneously all independent variable (CR, DER, ROE, PER) has
a positive and significant effect to dependent variable (return).

Keywords: stock return, cash ratio, debt equity ratio, return on equity, and price
to earning ratio.
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