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ABSTRAK

This study aims to provide empirical evidence about the factors that
affect stock returns by testing each variable.

The research object is a Manufacturing company listed on Indonesia
Stock Exchange (IDX) from 2011 to 2014 which presents complete data and has
net profit for data processing. The method used in the selection of objects in this
study is purposive sampling. Multiple linear regression model performed with the
help of computer program SPSS 16.0 for windows.

The results of this study indicate that earnings management, IOS,
systematic risk, firm size and debt ratio simultaneously affect share stock returns.
Partially only variable earnings management and company size that proved
significant influence stock return.

Keywords: Earnings Management, IOS, Systematic Risk, Company Size, Debt
Ratio and Stock Return.




