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ABSTRACT

Herni Viviana Sari (2024). The Effect of Profitability, Risk Management and
Working Capital Management Working Capital Management on Stock Returns
In Apparel & Luxury Companies Goods on the IDX. Advisor: Abdul Hadi

This study aims to test and analyze: (1) The effect of Return On Asset
(ROA) on stock returns in Apparel & Luxury Goods companies listed on the IDX
2018-2022, (2) The influence of Effect of Return On Equity (ROE) on stock
returns on Apparel & Luxury Goods companies listed on the IDX 2018-2022, (3)
The effect of Beta on stock returns on Apparel & Luxury Goods companies listed
on the IDX 2018-2022, (4) The effect of Cash Conversion Cycle (CCC) on stock
returns in Apparel & Luxury Goods companies listed on the IDX 2018-2022.

Type of causality / associative research using a quantitative approach.
Population in This research is all Apparel & Luxury Goods companies listed on
the IDX for the period 2018-2022 as many as 23 companies. The research sample
was selected using purposive sampling method and obtained 9 companies that
met certain criteria. method and obtained 9 companies that meet certain criteria.
This research using multiple linear regression data analysis techniques using
SPSS software.

Results The results showed that: (1) based on the results of testing
hypothesis testing results it can be concluded that Return On Assets (ROA) and
Cash Conversion Cycle (CCC) affect stock returns in the Apparel & Luxury Goods
industry listed on the IDX for the 2018-2022 period, (2) Return On Equity (ROE)
and Beta stock have no effect on stock returns in the Apparel & Luxury Goods
industry listed on the IDX for the 2018-2022 period.

Keywords: Profitability, Risk Management, Working Capital Management, and
Stock Return



ABSTRAK

Herni Viviana Sari (2024). Pengaruh Profitabilitas, Manajemen Risiko Dan
Manajemen Modal Kerja Terhadap Return Saham Pada Perusahaan
Apparel & Luxury Goods di BEI. Pembimbing: Abdul Hadi

Penelitian ini bertujuan untuk menguji dan menganalis: (1) Pengaruh
Return On Asset (ROA) terhadap return saham pada perusahaan Apparel &
Luxury Goods yang terdaftar di BEIl 2018-2022, (2) Pengaruh Return On Equity
(ROE) terhadap return sahampada perusahaan Apparel & Luxury Goods yang
terdaftar di BEI 2018-2022, (3) Pengaruh Beta terhadap return saham pada
perusahaan Apparel & Luxury Goods yang terdaftar di BEI 2018-2022, (4)
Pengaruh Cash Conversion Cycle (CCC) terhadap return saham pada perusahaan
Apparel & Luxury Goods yang terdaftar di BEI 2018-2022.

Jenis penelitian kausalitas/asosiatif dengan menggunakan pendekatan
kuantitatif. Populasi dalam penelitian ini adalah seluruh perusahaan Apparel &
Luxury Goods terdaftardi BEI periode 2018-2022 sebanyak 23 perusahaan.
Sampel penelitian dipilih melalui seleksi menggunakan metode purposive
sampling dan diperoleh 9 perusahaan yang memenubhi kriteria tertentu. Penelitian
ini menggunakan teknik analisis data regresi linear berganda dengan
menggunakan software SPSS.

Hasil penelitian menunjukkan bahwa: (1) berdasarkan hasil pengujian
hipotesis dapat disimpulkan bahwa Return On Assets (ROA) dan Cash
Convertion Cycle (CCC) berpengaruh terhadap return saham pada industri
Apparel & Luxury Goods yang terdaftar di BEI periode 2018-2022, (2) Return
On Equity (ROE) dan Beta saham tidak berpengaruh terhadap return saham pada
industri Apparel & Luxury Goods yang terdaftar di BEI periode 2018-2022.

Kata kunci: Profitabilitas, Manajemen Risiko, Manajemen Modal Kerja, dan
Return Saham
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