DAFTAR TABEL
Tabel 1. 1 Daftar Perusahaan Indeks LQ45 Periode 2019 - 2022........c.ccccevvveeveeiveenveennne. 13

Tabel 2. 1 Tabel Penelitian TerdahUlU...........oooveiiiiieeiic ettt rraee e 51

Tabel 4.1 Hasil Perhitungan Expected Return, Varian dan Standar Deviasi Individual
Saham dan INAEKS LOQAS.........ooiiie ettt sre e e be e ebe e sbeeerees 68

Tabel 4.2 Saham Penyusun Optimalisasi Portofolio Indeks LQ45 Model Markowitz ..... 70

Tabel 4.3 Saham Penyusun Optimalisasi Portofolio Indeks LQ45 Model Mean Absolut

(B LSV = (o) PP RTTRR 72

Tabel 4.4 Value at Risk dari Susunan Portofolio Optimal ............cccccoovvveiiiiecieni e, 72



