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Intelligence is not the 

determinant of 

success, but hard 

work is the real 

determinant of your 

success. 
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ABSTRACT 

 

 

The purpose of this research was to determine the effect of current ratio, return 

on equity, earning per share, and debt to equity ratio variables on stock’s return 

at a food and beverages and automotive company in Indonesia Stock Exchange 

for period 2008-2012. This research uses multiple regression analysis. 

The sampel in this study consisted of 11 sectors food and beverages and 8 sectors 

automotive were selected based on spesific criteria using purposive sampling 

method. The results (1) CR has positive and not significant for food and beverages 

and outomotive influence on stock’s  return (2) ROE has negative and not 

significant for food and beverages and positive and not significant for outomotive 

influence on stock’s return (3) EPS has positive and not significant for food and 

beverages and outomotive influence on stock’s return (4) DER has negative and 

not significant for food and beverages and positive and not significant for 

automotive influence on stock’s return. 
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