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ABSTRAK

Riska F. Umar. 931 417 080. 2021. Pengaruh Kinerja Keuangan dan Risiko
Terhadap Return Saham Perusahaan Sektor Industri Barang dan Konsumsi yang
Terdaftar di BEI Pada Masa Pandemi Virus Covid-19. Skripsi program Studi S1
Manajemen Jurusan Manajemen, Fakultas Ekonomi. Universitas Negeri Gorontalo.
Di bawah bimbingan Bapak Dr. Rizan Machmud, S.Kom, M.Si selaku Pembimbing |
dan Ibu Srie Isnawaty Pakaya, S.Pd, M.Si selaku Pembimbing II.

Penelitian ini bertujuan untuk mengetahui apakah Kinerja Keuangan dan Risiko
berpengaruh terhadap Return Saham Perusahaan Sektor Industri Barang dan
Konsumsi yang Terdaftar di BEI Pada Masa Pandemi Virus Covid-19. Data
penelitian ini didapatkan dengan mengunduh laporan keuangan triwulan dan harga
saham melalui website resmi sehingga data dalam penelitian ini data sekunder.
Analisis data menggunakan analisis regresi data panel.

Hasil penelitian ini menunjukkan bahwa secara parsial kinerja keuangan yang di ukur
menggunakan Current Ratio dan Debt to Equity Ratio berpengaruh negatif dan tidak
signifikan terhadap return saham, Earning Per Share berpengaruh negatif dan
signifikan terhadap return saham, dan Risiko yang diukur menggunakan standar
deviasi berpengaruh negatif dan signifikan terhadap return saham Perusahaan Sektor
Industri Barang dan Konsumsi yang Terdaftar di BEI Pada Masa Pandemi Virus
Covid-19. Secara simultan Current Ratio, Debt to Equity Ratio, Earning Per Share,
dan Standar Deviasi tidak berpengaruh signifikan terhadap Return Saham Perusahaan
Sektor Industri Barang dan Konsumsi yang Terdaftar di BEI Pada Masa Pandemi
Virus Covid-19. Maka koefisien determinasi diketahui bahwa Current Ratio, Debt to
Equity Ratio, Earning Per Share dan Standar Deviasi mempengaruhi Return Saham
Perusahaan SektorIndustri Barang dan Konsumsi sebesar 25,74%, sedangkan sisanya
74,26% dipengaruhi oleh variabel lain diluar model penelitian ini.

Kata Kunci : Kinerja Keuangan, Resiko, Return Saham
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ABSTRACT

Riska F. Umar. 931 417 080. 2021. The Impact of Financial Performance and Risk
on Stock Return of Companies in Consumer Goods Industry Sector Listed in
Indonesia Stock Exchange during Covid-19 Pandemic. Undergraduate Thesis.
Bachelor’s Degree Program in Management, Department of Management, Faculty of
Economics. State University of Gorontalo. The principal supervisor is Dr. Rizan
Machmud, S.Kom., M.S1. and the co-supervisor is Srie Isnawaty Pakaya, S.Pd., M.Si.

The research aims at finding out whether or not the financial performance and risk
impact the stock return of companies in Consumer Goods Industry Sector listed in
Indonesia Stock Exchange during Covid-19 Pandemic. The research data are obtained
by downloading quarterly financial statement and stock price through official website
so that the data are categorized into secondary data. Meanwhile, the data analysis
applies panel data regression analysis.

The research finding presents that partially, the financial performance measured by
employing Current Ratio and Debt to Equity Ratio own a negative and insignificant
impact on the stock return, Earning Per Share owns a negative and significant impact
on the Stock Return, and the Risk that is measured by employing Standard Deviation
owns a negative and significant impact on the Stock Return of companies in
Consumer Goods Industry Sector listed in Indonesia Stock Exchange during Covid-
19 Pandemic. Simultaneously, the Current Ratio, Debt to Equity Ratio, Earning Per
Share, and Standard Deviation do not significantly impact the Stock Return of
companies in Consumcr Goods Industry Sector listed in Indonesia Stock Exchange
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