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ABSTRAKSI

2032500320
NURMA NABILLA RAMADHANY

Pengaruh Profitabilitas dan Sustainability Report Terhadap Return Saham
(Studi Empiris Pada Perusahaan Sub Sektor Perbankan yang Terdaftar di
Bursa Efek Indonesia Periode 2018-2022)

(xvi halaman, 105 halaman, 23 tabel, 4 gambar, 12 lampiran)

Penelitian ini bertujuan untuk mengetahui Pengaruh Profitabilitas dan
Sustainability Report Terhadap Return Saham. Teknik pemilihan sampel dalam
penelitian ini adalah dengan menggunakan metode purposive sampling dan
diperoleh 11 perusahaan sub sektor perbankan yang terdaftar di Bursa Efek
Indonesia periode 2018-2022. Metode analisis data yang digunakan dalam
penelitian ini adalah analisis regresi linier berganda dengan menggunakan program
SPSS (Statistical Product and Service Solutions) versi 22.0. Berdasarkan hasil
penelitian ini, dapat disimpulkan bahwa profitabilitas dan sustainability report
kinerja lingkungan berpengaruh positif dan signifikan terhadap refurn saham,
sedangkan sustainability report kinerja ekonomi dan sustainability report kinerja
sosial tidak berpengaruh terhadap return saham.

Kata kunci: Profitabilitas, Sustainability Report, Return Saham
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ABSTRACT

2032500320
NURMA NABILLA RAMADHANY

The Effect of Profitability and Sustainability Report on Stock Return
(Empirical Study on Banking Sub-Sector Companies Listed on the Indonesia
Stock Exchange for the 2018-2022 Period)

(xvi pages, 105 pages, 23 tables, 4 images, 12 attachments)

This study aims to determine The Effect of Profitability and Sustainability Report
on Stock Return. The sample selection technique in this study used a purposive
sampling method and obtained 11 banking sub-sector companies listed on the
Indonesia Stock Exchange for the 2018-2022 period. The data analysis method used
in this study is multiple linear regression analysis using the SPSS (Statistical
Product and Service Solutions) program version 22.0. Based on the results of this
study, it can be concluded that profitability and sustainability report on
environmental performance have a positive and significant effect on stock return,
while sustainability report on economic performance and sustainability report on
social performance have no effect on stock return.

Keywords: Profitability, Sustainability Report, Stock Return



