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ABSTRACT

This study aimed to examine the influence of fundamental variables,

systematic risk, and the type of company to manufacturing company stock return.

The variables used in the study include profitability, leverage, stock performance,

the annual inflation rate, and type of company.

This study population is manufacturing company listed on the Indonesia

Stock Exchange (BEI) period 2009 to 2011. Type of company is divided into basic

chemical manufacturing companies and non-chemical basis. So the total sample

in accordance with the criteria amounted to 83 companies each year. The

hypothesis tested in this study with multiple regression analysis.

The results of this study indicate that profitability and inflation does not

affect the amount of manufacturing company stock returns. While variable

leverage, stock performance, and the type of company affect stock return

manufacturing company
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