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Abstract

The purpose of this study is to determine and analyze the effect of
Cryptocurrency, Exchange Rate and Real Asset on Stock Prices in Indonesian
Banks listed on the Indonesia Stock Exchange for the period 2016-2018. This
research uses quantitative methods with explanatory research design. The
population in this study were all banking companies listed on the Indonesia Stock
Exchange, totaling 43 banking companies. Withdrawal of the number of samples
using probability sampling method with simple random sampling technique, and
based on the Slovin formula, the minimum number of samples is 39 companies.
The data analysis technique uses multiple linear regression analysis using the
Eviews 7 program. The results of the hypothesis show that cryptocurrency has a
positive effect on stock prices. The Rupiah Exchange Rate has a positive effect on
Stock Prices. Gold Price has a positive effect on stock prices. For this reason, it is
recommended that prospective investors who wish to buy shares first look at the
condition of the stock market based on macroeconomic analysis such as
cryptocurrency, rupiah exchange rates and world gold prices, because these three
factors are proven to affect the ups and downs of stock prices in the banking
sector.The results of the hypothesis show that Cryptocurrency has a positive effect
on Stock Prices. The Rupiah Exchange Rate has a positive effect on Stock Prices.
Gold Price has a positive effect on Stock Prices. For this reason, it is
recommended for prospective investors who wish to buy shares in order to first
look at the condition of the stock market based on macroeconomic analysis such
as cryptocurrency, rupiah exchange rates and world gold prices, because these
three factors are proven to affect the ups and downs of stock prices in the banking
sector.
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Abstrak

Tujuan dari penelitian ini adalah untuk mengetahui dan menganalisis
pengaruh Cryptocurrency, Nilai Tukar dan Real Asset terhadap Harga Saham pada
Perbankan Indonesia yang terdaftar di Bursa Efek Indonesia periode 2016- 2018.
Penelitian ini menggunakan metode kuantitatif dengan desain explanatory
research. Populasi dalam penelitian ini adalah seluruh perusahaan perbankan yang
listed di Bursa Efek Indonesia yang berjumlah 43 perusahaan perbankan.
Penarikan jumlah sampel menggunakan metode probability sampling dengan
teknik simple random sampling, dan berdasarkan rumus slovin jumlah minimum
yang di jadikan sampel sebanyak 39 perusahaan. Teknikoanalisispdata
menggunakan analisisyregresii lineariberganda dengan menggunakan program
Eviews 7.Hasil hipotesis menunjukkan bahwa Cryptocurrency berpengaruh positif
terhadap Harga Saham. Nilai Tukar Rupiah berpengaruh positif terhadap Harga
Saham. Harga Emas berpengaruh positif terhadap Harga Saham. Untuk itu
disarankan kepada calon investor yang ingin membeli saham agar terlebih dahulu
melihat kondisi pasar saham berdasarkan analisa makro ekonomi seperti
cryptocurrency, nilai tukar rupiah dan harga emas dunia, karena ketiga faktor ini
terbukti dapat mempengaruhi naik turunnya harga saham sektor perbankan.
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