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Abstract. 

The purpose of this study is to test the impact of financial performance which 

measured by liquidity, leverage, profitability and bussines risk toward the 

company’s stock return. liquidity is measured  by current ratio , leverage is 

measured by debt to equity ratio. Profitability is measured by return on asset and 

bussines risk is measured by brisk. This research uses a quantitative approach 

with panel data analysis method. This study uses a research sample in the form 

of companies that are members of the consumer industry sector listed on the 

indonesia stock exchange for the 2015-2019 period. The total research sample 

used is 33 companies. The results of the study show that in the consumption 

industry sector for the 2015-2019 period; current ratio and business risk have a 

significant effect on stock returns and leverage and profitability have no 

significant effect on stock returns of companies in the consumption Industry 

sector on IDX. 
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Abstrak. 

Penelitian ini bertujuan untuk menguji adanya pengaruh kinerja keuangan 

(likuiditas,leverage profitabilitas) dan risiko terhadap return saham 

perusahaan. Likuiditas diukur dengan mengunakan current ratio, leverage 

diukur dengan mengunakan debt to equity ratio . Profitabilitas diukur dengan 

mengunakan return on asset dan risiko diukur dengan business risk . Penelitian 

ini menggunakan pendekatan kuantitatif dengan metode analisis data panel. 

Penelitian ini menggunakan sampel penelitian berupa perusahaan yang 

tergabung dalam Sektor Industri Konsumsi yang terdaftar di bursa efek 

indonesia periode 2015- 2019. Total sampel penelitian yang digunakan adalah 

33 perusahaan. Hasil penelitian menunjukkan bahwa pada sektor industri 

konsumsi periode 2015-2019; current ratio dan risiko bisnis berpengaruh 

signifikan terhadap return saham dan leverage dan profitabilitas tidak 

berpengaruh signifikan terhadap return saham perusahaan sektor industri 

konsumsi di BEI. 
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