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ABSTRACT 

  

Tita Lia Rasmara. 201601315090. Effects of Financial Performance and Risk on 

Stock Returns on Consumer Goods Industry Companies Listed on the Indonesia 

Stock Exchange.  

This research aims to know the effects of financial reports and risk towards 

stock returns of listed consumer goods companies in IDX. To analyze the data, this 

study uses multiple linear analysis, T-test analysis, F-test analysis, and coefficient 

of determination analysis. From the multiple linear analysis, this research obtained 

the regression equation (Rs = 0,068+1,662ROA-0,042CR+0,000DER-0,132β. The 

biggest constant (0,068) is a value of stock returns, if the return on assets, current 

ratio, debt to equity ratio, and beta variables are fixed. The regression coefficient 

of the current ratio variable and beta shows a negative effect on stock returns. 

Meanwhile, the coefficient of return on assets and debt to equity ratio shows a 

positive effect on stock returns. Partially, the T-Test shows that return on assets 

and beta have a significant effect on stock returns, while the current ratio and debt 

to equity ratio variables have no significant effect on stock returns. Whilst the F-

Test shows that return on assets, current ratio, debt to equity ratio, and beta 

simultaneously have a significant effect on stock returns of listed consumer goods 

companies in IDX. 
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ABSTRAK 

Tita Lia Rasmara. 201601315090. Pengaruh Kinerja Keuangan dan Risiko 

terhadap Return Saham Pada Perusahaan Consumers Goods Industry yang 

Terdaftar di Bursa Efek Indonesia. 

Penelitian ini bertujuan untuk mengetahui pengaruh kinerja keuangan dan 

risiko terhadap return saham pada perusahaan sektor consumer goods industry di 

BEI. Metode analisis data yang digunakan yaitu analisis linier berganda, uji t, uji F, 

dan analisis koefisien determinasi. Dari regresi linier berganda diperoleh persamaan 

regresi Rs = 0,068 + 1,662ROA – 0,042CR + 0,000DER – 0,132β. Konstanta 

sebesar 0,068 adalah nilai return saham jika variabel return on assets, current ratio, 

debt to equity ratio dan beta bernilai tetap. Koefisien regresi variabel current ratio 

dan beta menunjukkan pengaruh negatif terhadap return saham. Sedangkan 

koefisien return on assets dan debt to equity ratio menunjukkan pengaruh positif 

terhadap return saham. Secara parsial (uji t), return on assets dan beta memiliki 

pengaruh signifikan terhadap return saham, sedangkan variabel current ratio dan 

debt to equity ratio memiliki pengaruh tidak signifikan terhadap return saham. 

Untuk uji secara simultan (uji F) Return on assets, current ratio, debt to equity ratio 

dan beta secara simultan berpengaruh signifikan terhadap return saham pada  

perusahaan sektor consumer goods industry di BEI. 

Kata Kunci: Kinerja Keuangan, Risiko, Return Saham. 
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