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Abstract: This study examines the effect of credit rating fo stock return. We ware

used data from 26 companies that issued bond period 2004, and data are
b collected from PEFINDQ. This research used regression analysis. The research
¥ resull is that credit rating has positive effect to stock return. Companies which of
b better credit rating following PEFINDO will have higher stock return as
- compared to lower rating. '
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