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Penelitian ini bertujuan untuk mengetahui pengaruh penerapan manajemen risiko
terhadap profitabilitas perbankan yang terdaftar di Bursa Efek Indonesia (BEI).
Manajemen Risiko terdiri Manajemen Risiko likuiditas, Manajemen Risiko
Kredit, Manajemen Risiko Pasar dan Manajemen Risiko Operasional. Metode
yang digunakan dalam penelitian ini adalah kuantitatif dan penelitian ini
menggunakan data sekunder yang bersumber dari laporan keuangan perusahaan
perbankan pada Bank Umum konvensional di Bursa Efek Indonesia (BEI) tahun
2019-2021 sebanyak 43 perusahaan. Sedangkan sampel penelitian ini ditentukan
dengan metode purposive sampling sehingga diperolen 26 perusahaan
perbankan.Hasil pengujian membuktikan bahwa manajemen risiko likuiditas,
manajemen risiko pasar dan manjemen risiko operasional berpengaruh signifikan
terhadap profitabilitas perusahaan perbankan yang terdaftar di Bursa Efek
Indonesia. Sedangkan manajemen risiko kredit tidak berpengaruh signifikan
terhadap profitabilitas perusahaan perbankan yang terdaftar di Bursa Efek
Indonesia.
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ABSTRACT
THE IMPLEMENTATION OF RISK MANAGEMENT ON THE
PROFITABILITY OF BANKING COMPANIES LISTED ON THE
INDONESIA STOCK EXCHANGE

By
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This study aims to determine the effect of risk management on the profitability of
banks listed on the Indonesia Stock Exchange (IDX). Risk Management consists
of Liquidity Risk Management, Credit Risk Management, Market Risk
Management, and Operational Risk Management. The method used in this study
is quantitative. This research used secondary data from the financial reports of
banking companies at conventional commercial banks on the Indonesia Stock
Exchange (IDX) for 2019-2021, with as many as 43 companies. In contrast, the
sample of this study was determined by purposive sampling method to obtain 26
banking companies. The test results proved that liquidity risk management,
market risk management, and operational risk management significantly affect
banking companies' profitability on the Indonesia Stock Exchange. Meanwhile,
credit risk management has no significant effect on banking companies'
profitability on the Indonesia Stock Exchange.
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