ABSTRACT

This study aimed to examine the effect of book to market equity, firm size,
market value added (MVA), momentum, and trading volume on stok return.
Sample of this study used companies that registered on Indonesia Stock Exchange
during 2012-2016. This research was made because there are differences in results
between studies with each other.

The sampling technique used in this research is purposive sampling
method covering 24 companies as samples. The analysis used multiple regression,
which is preceeded by a test consisting of the classical assumption test for
normality, multicollinearity test, heteroscedasticity test and autocorrelation test.
Hypothesis testing is using F test and t test.

The result of this research show that book to market equity had significant
negative effect on stock return as well as trading volume variable had significant
positive effect on stock return. In addition, the results did not support that firm size,
market value added (MVVA) and momentum significant effect on stock return.
Moreover it found that the value of the adjusted R square is 19,1%. This means that
80,9% is explained by other variables outside the model.
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