ABSTRAK

Penelitian inibertujuanuntukmenguji secara empiris pengaruh return on
assets, net profit margin, dan earning per share baik itu secara simultan maupun
parsial terhadap harga saham pada perusahaan asuransi. Pengambilan sampel
dengan menggunakan metode purposive sampling, dari kriteria yang telah
ditentukan di dapat 9 sampel perusahaan asuransi yang terdaftar di Bursa Efek
Indonesia tahun 2013-2016. Penelitian ini menggunakan metode analisis regresi
linier berganda dengan alat bantu yang digunakan adalah SPSS versi 22.0.

Hasildari penelitian (uji F) menunjukkan bahwa menggunakan analisis
model regresi layak digunakan dalam_meprediksi return on assets, net profit
margin, dan earning per share terhadap harga saham pada perusahaan asuransi.
Dan secara parsial (uji t) menghasilkan bahwa wvariabel return on assets
berpengaruh negatif dan signifikan terhadap harga saham, net profit margin
berpengaruh positif dan signifikan terhadap harga saham, begitu pula dengan
earning per share berpengaruh negatif dan signifikan terhadap harga saham pada
perusahaan asuransi yang terdaftar di Bursa Efek Indonesia tahun 2013-2016.

Kata Kunci :Return On Assets, Net Profit Margin, dan Earning Per Share, Harga
Saham.



ABSTRACT

This research aims to test empirically the influence of return on assets, net
profit margin, and earnings per share either simultaneously or partially to the
stock prices on insurance companies. Sampling using purposive sampling method,
from the criteria that have been determined obtained 9 samples of insurance
companies which is listed in the Indonesia Stock Exchange in 2013-2016. This
research used multiple linear regression analysis method with the tool used is
SPSS version 22.0.

The result of the research (F test) shows that using regression model
analysis is feasible to be used in predicting return on assets, net profit margin,
and earnings per share on stock price at insurance company. And partially (t test)
result that the variable of return on assets have negative and significant influence
to the stock price, net profit. margin have positive and significant influence to the
stock price, and also earnings per share have negative and significant influence to
the stock price at registered Insurance company in Indonesia Stock Exchange
2013-2016.
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