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ABSTRAK
PENGARUH CRYPTOCURRENCY, DOW JONES INDUSTRIAL
AVERAGE, HANG SENG INDEX, DAN HARGA EMAS
DUNIA TERHADAP INDEKS HARGA SAHAM
GABUNGAN PERIODE 2020-2023

Oleh : Risqy Wijaya
NPM : 213402516387
Tugas Akhir, di bawah bimbingan Prof. Dr. Andini Nurwulandari, S.E., M.M.

Penelitian ini bertujuan untuk mengetahui pengaruh variabel Cryptocurrency, Dow
Jones Industrial Average, Hang Seng Index, dan Harga Emas Dunia terhadap Indeks Harga
Saham Gabungan. Subjek pada penelitian ini berupa harga penutupan Indeks Harga Saham
Gabungan. Sumber data yang digunakan berupa data sekunder dalam bentuk harga penutupan
dari Indeks Harga Saham Gabungan pada tahun 2020-2023. Populasi dan sampel pada
penelitian ini adalah harga penutupan harian dari Indeks Harga Saham Gabungan pada tahun
2020-2023 yang diambil dengan menggunakan saturated sampling. Penelitian ini

menggunakan program Eviews 13.

Hasil penelitian ini diketahui bahwa Cryptocurrency, Hang Seng Index, dan Harga
Emas dunia berpengaruh secara negatif signifikan terhadap Indeks Harga saham Gabungan,
sedangkan variabel Dow Jones Industrial Average diketahui berpengaruh positif signifikan

terhadap Indeks Harga Saham Gabungan.

Kata Kunci: Indeks Harga saham Gabungan, Cryptocurrency, Dow Jones Industrial Average,

Hang Seng Index, Harga Emas Dunia.



ABSTRACT
INFLUENCE OF CRYPTOCURRENCY, DOW JONES INDUSTRIAL

AVERAGE, HANG SENG INDEX, AND GOLD PRICES
WORLD ON STOCK PRICE INDEX
COMBINED PERIOD 2020-2023

By: Risqy Wijaya
NPM: 213402516387
Final Project, under the guidance of Prof. Dr. Andini Nurwulandari, S.E., M.M.

This research aims to determine the influence of the Cryptocurrency variables, Dow
Jones Industrial Average, Hang Seng Index, and World Gold Prices on the Composite Stock
Price Index. The subject of this research is the closing price of the Composite Stock Price Index.
The data source used is secondary data in the form of closing prices from the Composite Stock
Price Index in 2020-2023. The population and sample in this study are the daily closing prices
of the Composite Stock Price Index in 2020-2023 which were taken using saturated sampling.

This research uses the Eviews 13 program.

The results of this research show that-Cryptocurrency, Hang Seng Index, and world
gold prices have a significant negatif effect on the Composite Stock Price Index, while the Dow
Jones Industrial Average variable is known to have a significant positive effect on the

Composite Stock Price Index.

Keywords: Composite Stock Price Index, Cryptocurrency, Dow Jones Industrial Average,

Hang Seng Index, World Gold Price
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