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MOTTO 

 

 

Bermimpi dan gapailah cita – citamu setinggi mungkin, jangan hanya 

mengkhayal sejauh keinginanmu. 

Tundukkanlah kepalamu untuk merasakan apa yang orang rasakan dan 

tegakkan kepalamu untuk setiap kegagalanmu. 
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ABSTRACT 

 

The purpose of this study is to determine the effect of profitability ratio, 

liquidity ratio, leverage, and  activity ratio on stock returns manufacturing 

company on Indonesia stock exchange. The data is sampled using purposive 

sample judgment method Data that needed in this research taken from Indonesian 

Capital Market Directory (ICMD) 2009-2012 was acquired 53 sample company. 

Hypotheses test used t-statistic and f-statistic at level significance 5%  The result 

of this research show Receivable Turnover have significant effect towards stock 

return. And Return On Equity (ROE), Net Profit Margin (NPM), Debt Ratio , 

Debt to Equity Ratio, Current Ratio, Quick Ratio, Inventory Turnover don’t have 

significance effect toward stock return. 

 

Keyword : profitability, liquidity, leverage, activity, and stock return. 
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