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ABSTRAK

Penelitian ini bertujuan untuk menganalisis tentang Profitabiltas dan Valuasi Harga
saham terhadap Return Saham dengan Sustainability report sebagai variabel
moderasi. Dalam penelitian ini Profitabilitas dan valuasi harga saham digunakan
sebagai variabel independen, Sustaainability Report sebagai variabel moderasi,
serta variabel dependen yang digunakan adalah Return saham. Populasi penelitian
ini perusahaan Energy yang terdaftar di Bursa Efek Indonesia. Sampel yang diambil
yaitu 15 perusahaan sektor Energy periode 2020-2022 yang dipilih melalui teknik
purposive sampling. Metode analisis menggunakan regresi linier berganda dan
moderated regression analysis dengan SPSS 24 sebagai alat bantu statistik dalam
penelitian ini. Hasil analisis menunjukkan bahwa Profitabilitas berpengaruh positif
dan signifikan terhadap return saham, Valuasi harga saham tidak berpengaruh
terhadap return saham, Sustainability report tidak mampu memoderasi hubungan
antara Profitabiitas dengan Return saham, Sustainability Report tidak mampu
memoderasi huungan antara Valuasi harga saham terhadap return saham. Hasil

penelitian ini diharapkan dapat menjadi pertimbangan investor dalam berinvestasi.

Kata kunci : Profitabilitas, Valuasi Harga saham, Return saham, Sustainability
Report (SR)
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ABSTRACT

This study aims to analyze the profitability and stock price valuation on stock
returns with sustainability report as a moderating variable. In this study,
profitability and stock price valuation are used as independent variables,
Sustaainability Report as a moderating variable, and the dependent variable used
is stock return. The population of this study is Energy companies listed on the
Indonesia Stock Exchange. The sample taken was 15 companies in the Energy
sector for the period 2020-2022 which were selected through purposive sampling
technique. The analysis method uses multiple linear regression and moderated
regression analysis with SPSS 24 as a statistical tool in this study. The results of
the analysis show that profitability has a positive and significant effect on stock
returns, stock price valuation has no effect on stock returns, sustainability reports
are not able to moderate the relationship between profitability and stock returns,
sustainability reports are not able to moderate the relationship between stock price
valuation and stock returns. The results of this study are expected to be a

consideration for investors in investing.

Translated with DeepL.com (free version) Keywords: Profitability, Stock Price

Valuation, Stock Return, Sustainability Report (SR)
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