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Abstrak : Penelitian ini bertujuan untuk memperoleh bukti empiris mengenai
pengaruh dari pandemi covid-19 terhadap stock return pada perusahaan
consumer goods yang terdaftar di Bursa Efek Indonesia pada periode 2 Maret
— 4 Juni 2020. Terdapat 50 perusahaan consumer goods yang menjadi sampel
dalam penelitian ini. Teknik pengolahan data menggunakan analisis regresi
berganda yang dibantu oleh program Eviews 11.Hasil penelitian ini
menunjukan bahwa pertumbuhan jumlah kasus terkonfirmasi positif covid-19
berpengaruh negatif dan signifikan terhadap stock return, pertumbuhan
jumlah kasus kematian akibat covid-19 tidak berpengaruh secara signifikan
terhadap stock return, dan pertumbuhan jumlah kasus terkonfirmasi positif
covid-19 berpengaruh positif dan signifikan terhadap stock return.

Kata kunci : Pandemi covid-19, pertumbuhan kasus positif covid-19,
pertumbuhan kasus kematian covid-19, pertumbuhan kasus sembuh covid-19,
stock return.

Abstract : The Purpose of this research is to obtain empirical evidence about
the effect of covid-19 pandemic on stock return in consumer goods company
that listed in Indonesian Stock Exchange within the period of March 2- June
4, 2020. There are 50 consumer goods companies that become the sample of
this research. Data processing techniques using multiple regression analysis
and processed using Eviews 11 The results shows that growth in total covid-
19 confirm cases has negatively significant effect to stock return, growth in
total covid-19 death cases has no significant effect to stock return, and
growth in total covid-19 recovery cases has positive significant effect to stock
return.

Keywords : Covid-19 pandemic, growth in total covid-19 confirm cases,
growth in total covid-19 death cases, growth in total covid-19 recovery cases,

stock return.



