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ABSTRAK 

Penelitian ini bertujuan untuk mengetahui pengaruh Return On Assets (ROA), 

Return On equity (ROE), Current Ratio (CR), dan Debt To Equity Ratio (DER) 

terhadap return saham pada perusahaan asuransi yang terdaftar di BEI.  

Data yang digunakan pada penelitian ini adalah data sekunder yang di peroleh dari 

laporan tahunan perusahaan asuransi. Teknik pengambilan sampel dalam 

penelitian ini dalaha menggunakan purposive sampling, sehingga sampel yang 

digunakan dalam penelitian ini yaitu 9 perusahaan asuransi yang terdaftar di BEI. 

Analisis data yang digunakan analisis regresi linier berganda dan Uji t, uji f 

dengan tingkat signifikansi sebesar 5%. 

Berdasarkan pengujian hipotesis dengan menggunakan uji t, disimpulkan bahwa 

Return On Assets (ROA) berpengaruh signifikan terhadap return saham,Return On 

Equity (ROE)tidak berpengaruh signifikan terhadap return saham, Current Ratio 

(CR)tidak berpengaruh signifikan terhadap return saham, Debt To Equity 

(DER)tidak berpengaruh signifikan terhadap return saham. Berdasarkan uji F 

disimpulkan bahwa Return On Assets (ROA) Return On Equity (ROE), Current 

Ratio (CR), dan Debt To Equity Ratio (DER) tidak berpengaruh signifikan 

terhadap return saham pada perusahaan asuransi yang terdaftar di BEI. 

 

Kata kunci : Return On Assets (ROA), Return On Equity (ROE), Current Ratio 

CR), Debt To Equity Ratio (DER), return saham 
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ABSTRACT 

This study aims to determine the effect of Return On Assets (ROA), Return on 

equity (ROE), Current Ratio (CR), and Debt To Equity Ratio (DER) to stock 

returns on insurance companies listed on the IDX. 

The data used in this study is secondary data obtained from the annual reports of 

insurance companies. The sampling technique in this study was using purposive 

sampling, so the samples used in this study were 9 insurance companies listed on 

the IDX. Data analysis used multiple linear regression analysis and t test, f test 

with a significance level of 5%. 

Based on the hypothesis testing using the T test, it was concluded that Return On 

Assets (ROA) had a significant effect on stock returns, Return On Equity (ROE) 

had no significant effect on stock returns, Current Ratio (CR) did not significantly 

influence stock returns, Debt To Equity (DER) does not significantly influence 

stock returns. Based on the F test, it was concluded that Return On Assets (ROA) 

Return On Equity (ROE), Current Ratio (CR), and Debt To Equity Ratio (DER) 

did not significantly influence stock returns on insurance companies listed on the 

IDX. 

Keywords : Return On Assets (ROA), Return On Equity (ROE), Current Ratio 

(CR), Debt to Equity Ratio (DER), stock returns. 
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