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ABSTRAK

Penelitian - ini bertujuan untuk menemukan kondisi pengembalian saham
Subsektor Kosmetik dan Keperluan Rumah Tangga selama periode 2021-2023
dengan metode Capital Asset Pricing Model. Penelitian ini menggunakan metode
deskriptif dengan pendekatan kuantitatif. Data yang digunakan dalam penelitian
ini adalah histori berupa data harga penutupan saham mingguan. Teknik
pengumpulan data  yang digunakan penelitian ini adalah melalui dokumentasi
yang didapatkan dari laporan histori yang tersedia dan dipublikasikan di Bursa
Efek Indonesia dan Yahoo Finance. Teknik sampling yang digunakan dalam
penelitian ini adalah purposive sampling. Analisis data yang dalam penelitian ini
menggunakan metode Capital Asset Pricing Model (CAPM). Hasil analisis
menunjukkan kondisi saham wundervalued serta saham overvalued. Keputusan
investasi saham undervalued disarankan mempertimbangkan untuk membeli
saham, sedangkan keputusan investasi saham = overvalued disarankan
mempertimbangkan untuk menjual saham tersebut

Kata Kunci: Capital Asset Pricing Model (CAPM), Keputusan Investasi,
Subsektor Kosmetik dan Keperluan Rumah Tangga, IDX



APPLICATION OF THE CAPITAL ASSET PRICING MODEL IN
INVESMENT DECISIONS On COSMETICS and HOUSEHOLD NEEDS
SUBSECTOR STOCKS PERIOD 2021-2023 On THE INDONESIAN STOCK
EXCHANGE

Hilma Setyaning Zahroh
Faculty of Economics dan Business, University of Muhammadiyah Malang
hilmasetyaningzahroh(@gmail.com

ABSTRACT

This study aims to determine the stock return condotions of the Cosmetics and
Household Needs Subsector during 2021-2023 period using the Capital Asset
Pricing Model method. This research uses a descriptive method with a
quantitative approach. The data used in this study is historical in the form of
weekly closing price data. The data collection technique used in this research is
through documentation obtained from historical reports available and published
on the Indonesia Stock Exchange and Yahoo Finance.-The sampling technique
used in this research is purposive sampling. Data analysis in this study used the
Capital Asset  Pricing Model (CAPM) method. The analysis result show
undervalued stock and overvalued stocks. Invesment decisions for undervalued
stocks are advised to consider buying shares, while invesment decisions for
overvalued stocks are advise to consider selling these shares.

Keywords: Capital Asset Pricing Model (CAPM), Invesment Decisions, Cosmetics
and Household Needs Subsector, IDX
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