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ABSTRAK 

 Tujuan dari penelitian ini untuk menguji pengaruh cryptocurrency, market 

capitalization dan nilai tukar terhadap harga saham. Penelitian ini dilakukan pada 

Perusahaan Perbankan yang terdaftar di Bursa Efek Indonesia (BEI) dengan periode 

data 2017-2021. Penelitian ini menggunakan metode penelitian kuantitatif dengan 

menggunakan data sekunder. Jumlah populasi dalam penelitian ini sebanyak 43 

perusahaan dengan menggunakan metode purposive sampling  dan diperoleh 

sampel sebanyak 38 perusahaan. Pengolahan data menggunakan regresi linear 

berganda. Alat yang digunakan dalam penelitian ini adalah SPSS versi 25. Hasil 

penelitian menunjukkan bahwa cryptocurrency dan nilai tukar tidak berpengaruh 

signifikan terhadap harga saham dan market capitalization berpengaruh signifikan 

terhadap harga saham.  

Kata kunci : Cryptocurrency, Market capitalization, Nilai Tukar, Harga Saham 
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ABSTRACT 

The purpose of this study is to examine the effect of cryptocurrency, market 

capitalization and exchange rates on stock prices. This research was conducted on 

banking companies listed on the Indonesia Stock Exchange (IDX) with a data 

period of 2017-2021. This study uses quantitative research methods using 

secondary data. The population in this study was 43 companies using purposive 

sampling method and 38 companies were obtained as samples. Data processing 

using multiple linear regression. The tool used in this study is SPSS version 25. The 

results show that cryptocurrency and exchange rates have no significant effect on 

stock prices and market capitalization has a significant effect on stock prices. 

Keywords : Cryptocurrency, Market capitalization, Exchange Rate, Stock Price
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