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Penelitian ini memiliki tujuan untuk mencari tahu pengaruh COVID-19 terhadap performa saham
perusahaan perbankan yang dimiliki negara (BUMN) pada periode 2020 hingga 2021, serta apakah
corporate governance memengaruhi dampak COV1D-19 terhadap performa saham bank BUMN. Area
performa saham yang dilihat pada penelitian ini merupakan volatilitas harga saham, trading volume saham,
sertareturn dari saham bank BUMN. Sampel terdiri dari empat perusahaan perbankan BUMN yang terdaftar
di Bursa Efek Indonesia. Metode penelitian yang digunakan merupakan regresi panel data. Ditemukan
bahwa COVID-19 memiliki pengaruh yang signifikan terhadap volatilitas harga saham, trading volume
saham, sertareturn dari saham bank BUMN. Serta, corporate governance dapat memitigasi dampak dari
COVID-19 tersebut terhadap volatilitas harga saham dan trading volume saham bank BUMN di Indonesia,
namun corporate governance tidak dapat memitigasi dampak tersebut terhadap return saham bank BUMN di
Indonesia.

...... This study ams to find out the effect of COVID-19 on the performance of shares of state-owned banking
companies (BUMN) in the period 2020 to 2021, as well as whether corporate governance influences the
impact of COVID-19 on the performance of shares of state-owned banks. The areas of stock performance
seen in this study are stock price volatility, trading volume of shares, and returns from state-owned bank
shares. The sample consists of four state-owned banking companies listed on the Indonesia Stock Exchange.
The research method used is panel dataregression. It was found that COVID-19 had a significant effect on
share price volatility, trading volume of shares, and returns from shares of state-owned banks. Also,
corporate governance can mitigate the impact of COVI1D-19 on share price volatility and trading volume of
shares of state-owned banks in Indonesia, but corporate governance cannot mitigate thisimpact on share
returns of state-owned banks in Indonesia.
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