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This research examine four factors that influence return of stock. The factors
are leverage and systematic risk. Leverage is measured by debt to equity ratio
(DER), earning per share (EPS), price earning ratio (PER), price to book value
(PBV).

This research focuses on manufacture industry. The objects are manufacture
companies that listing in Indonesia Stock Exchange in 2008. Data is analyzed by
multi regression analysis, using SPSS program.

The result, all of factors have significant influence toward return of stock.
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