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ABSTRACK 

 

This study aimed to analyze the influence of the financial performance on 

stock returnsthe comparison between industrial property and mining industry in 

Indonesia Stock Exchange. Independent variabel was used in this study is 

financial performance, consist of Return On Asset (ROA), Return On Equity 

(ROE), Earning Per Share (EPS), Price Earning Ratio (PER),while the dependent 

variable is stock return. The sampel in this study consists of 18 companies 

(industrial property) and 6 companies (mining industry) were selected based on 

specific criteria using purposive sampling method. Analysis of the data used in 

this study is a multiple linier regression analysis.The results of the partial test (t 

test) showe that only three variables ROA, EPS and PER have significantly 

negative effect on stock return industrial property, where as ROE and DPR had 

on not significantly positive effect on stock return industrial property. The results 

for mining industry showes that only two variable ROA and PER have 

significantly negative effect on stock return of otherwise two variable ROE and 

DPR have significantly positive effect on stock return mining industry, whereas 

EPS has not significantly negative effect on stock return mining industry. 

 

Keywords : Return On Asset (ROA), Return On Equity (ROE), Earning Per Share 

(EPS), Price Earning Ratio (PER), Dividen Payout Ratio (DPR), and Stock 

Return 
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