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ABSTRACT 
The objectives of this research is to test and give empirical evidence about relationship 

among financial performance or ratios and firm size with stock returns. Financial ratios are 

represented by return on asset (ROA), return on equity (ROE), net profit margin (NPM), debt to 

asset ratio (DAR), debt to equity ratio (DER) and current ratio (CR). Firm size is a result from 

conversion of total asset with natural logarithms. Stock return as dependent variable is estimated 

with comparation between current stock price and last stock price. 

83 manufacturing companies are involved in this research those listed in Indonesia stock 

exchange during 2015-2017. This research use annual report that downloaded from www.idx.com 

or in each company’s website. We use SPSS 23.0 to do this research. This is descriptive vefificated 

research. Descriptive research explain all about object based on data that collected and processed 

systematically. Verificated research test about relationship between independent variable and 

dependent variable.  

The result of this research indicates that (1) ROA has no significant effect on stock 

return, (2) ROE has no significant effect on stock return, (3) NPM has no significant effect 

on stock return, (4) DAR has no significant effect on stock return, (5) DER has significant 

effect on stock return, (6) CR has no significant effect on stock return, dan (7) Firm size has 

no significant effect on stock return. 

Key words: Financial performance, firm size, stock return, return on asset (ROA), return 

on equity  (ROE), net profit margin (NPM), debt to asset ratio (DAR), debt to 

equity ratio (DER), current ratio (CR). 
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