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Yogyakarta, 26 April 2022

Mengetahui,

Kepala LRI,

 

9. RINGKASAN

The outbreaks of coronavirus at the end of 2019 hit many aspects of life that forces us to adapted in the
new life situation. This pandemics also gave impact on the financial sector, especially in the stock market.
Thus, this research aims to examine the impact of Covid-19 pandemic on returns of Sustainable Stock in
Global Market. Quantitative research method will be applied for this research, by using stock market data
that collected from Thomson Reuters Datastream and Coronavirus data from John Hopkins University
Database. We use daily data for the period January 2015 – December 2021, which covers the before
pandemic and recent Covid-19 pandemic period.  Daily prices of Gold and Bitcoin also used as control
variables in this research. To analyses the data, we implement a vector autoregression or vector error
correction model (VAR/VECM) which can estimates the short and long run effect of Covid-19 on Stock
returns. The output of this basic research is publication in international reputable journal indexed by
Scopus, Pacific-Basin Finance Journal.  TKT which will be achieved is proof-of-concept, function or
characteristics by analyses and experiment.

10. KEYWORDS

Sustainable Stock Market; Covid-19, Investment Returns; VECM

11. HASIL PELAKSANAAN PENELITIAN

Hingga bulan April 2022, tim peneliti baru menyelesaikan tahapan pengumpulan data untuk semua
variable. Selanjutnya akan dilakukan tabulasi data, pengecekan data dan mensortir data.
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13. PERAN MITRA
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14. KENDALA PELAKSANAAN PENELITIAN
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Keterlambatan dalam pengumpulan data

15. RENCANA TAHAPAN SELANJUTNYA

Kemudian dibulan berikutnya akan dilakukan analysis data untuk menguji dampak pandemic covid19
terhadap return saham berkelanjutan baik dalam jangka waktu pendek maupun panjang. Setelah
ditemukan hasil uji terbaik, maka kami akan menuliskan hasil analisis dan diskusi.
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