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ABSTRAK

Penelitian ini bertujuan untuk menguji pengaruh ukuran perusahaan, total
assets turnover (TATO), return on assets (ROA) dan earning per share (EPS)
terhadap harga saham pada industri asuransi yang terdaftar dibursa efek indonesia
tahun 2014-2018. Penelitian ini mengguakan metode kuantitatif. Populasi pada
penelitian ini seluruh industri asuransi yang terdaftar di Bursa Efek Indonesia
tahun 2014-2018 yang berjumlah 14 perusahaan. Dalam pengambilan sempel
pada penelitian ini menggunakan metode purposive sampling dengan kriteria yang
ditentukan, maka mendapatkan 6 perusahaan yang menjadi sampel dalam
penelitian ini. Pengolahan data dan pengujian dilakukan mnggunakan SPSS versi
23 yang meliputi analisis statistik deskriptif, pengujian hipotesis yang meliputi uji
normalitas, uji multikolonieritas dan uji autokorelasi, analisis regresi linier
berganda, uji t statistik, uji f statistik, dan analisis determinasi R? Uji f
menghasilkan bahwa ukuran perusahaan, total assets turnover (TATO), return on
assets (ROA) dan earning per share (EPS) berpengaruh positif dan signifikan
terhadap harga saham. Uji t menghasilkan bahwa ukuran perusahaan berpengaruh
negatif dan signifikan terhadap harga saham. Total assets turnover berpengaruh
positif dan signifikan terhadap harga saham. Return on assets berpengaruh negatif
dan signifikan terhadap harga saham. Earning per share berpengaruh positif dan
signifikan terhadap harga saham.

Kata kunci : Ukuran Perusahaan, Total Assets Turnover, Return On Assets,
Earning Per Share, Harga Saham
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ABSTRACT

This study aims to examine the effect of company size, total assets turnover
(TATO), return on assets (ROA) and earnings per share (EPS) on share prices in
the insurance industry listed on the Indonesian Stock Exchange in 2014-2018.
This research uses a quantitative method. The population in this study all
insurance industries listed on the Indonesia Stock Exchange in 2014-2018,
amounting to 14 companies. In taking a sample in this study using a purposive
sampling method with specified criteria, then get 6 companies that are sampled in
this study. Data processing and testing were performed using SPSS version 23
which included descriptive statistical analysis, hypothesis testing which included
normality tests, multicollinearity tests and autocorrelation tests, multiple linear
regression analysis, statistical t tests, statistical f tests, and R2 determination
analysis. The f test results that company size, total assets turnover (TATO), return
on assets (ROA) and earnings per share (EPS) have a positive and significant
effect on stock prices. T test results that company size has a negative and
significant effect on stock prices. Total assets turnover has a positive and
significant effect on stock prices. Return on assets has a negative and significant
effect on stock prices. Earning per share has a positive and significant effect on
stock prices.

Keywords: Company Size, Total Assets Turnover, Return On Assets, Earnings Per
Share, Share Prices
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