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ABSTRACT

This study aims to determine whether the variable cash ratio (CR), price earning ratio
(PER), return on assets (ROA), of stock return, both simultaneously and partially on mining
companies listed in Indonesia Stock Exchange. Independent variables used in this study were
cash ratio (CR), price earning ratio (PER), and return on assets (ROA) and the dependent

variable in this study is the return of Shares.

The population used in this research is that mining companies listed on the Indonesian
Stock Exchange in 2008-2010 where the total population was used as many as 16 companies.
The sampling technique used was purposive sampling technique. The tests used in this study
is to test the classical assumption (normality, heteroscedasticity, autocorrelation and
multicolinearity) and hypothesis testing (t test, F test and the test of determination).

Based on the results of Partial variable cash ratio (CR), return on assets (ROA) no
significant effect on stock returns . Variable price earning ratio (PER) significantly affects

stock returns.
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