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Abstract

The research aims toprove and analyzefactors that may affect stock returnof the
trade, services, and investment firms listed in Indonesian Stock Exchange (IDX)
from year 2013-2015.The samples of this research are51 companieswhich have
been selected by using purposive sampling method. Secondary data such as
annual financial statement and annual closing stock price are the data used in
this research with stock return as dependent variable while independent variables
are price earnings ratio (PER), firm size, earning per share (EPS), price to book
value (PBV), leverage, and return on asset (ROA). By using the multiple
regression analysis, resultshows that the effects of PER and ROA on stock return
are significant. However there are no significant effects of firm size, EPS, PBV,
and leverage on stock return.
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