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PENENTUAN PORTOFOLIO SAHAM OPTIMAL DENGAN METODE 

SINGLE INDEX SEBAGAI DASAR PENETAPAN INVESTASI SAHAM 

(STUDI EMPIRIS PADA PERUSAHAAN MANUFAKTUR YANG 

TERDAFTAR DI BURSA EFEK INDONESIA TAHUN 2013-2017) 

 

Skripsi Oleh Mutia Refika Dewi 

Pembimbing Dr. Yulia Hendri Yeni, SE, MT, Ak, CA 
 

 

ABSTRACT 
 

             This study aims to determine the optimal stock portfolio as a basis for 

determining investment in shares of manufacturing companies listed on the Indonesia 

Stock Exchange. The research period used was 2013-2017. This research is descriptive 

quantitative research. The study population was 143 manufacturing companies listed 

on the Indonesia Stock Exchange for the period 2013-2017. Sample selection was 

determined by purposive sampling technique with the criteria of active shares based 

on trading volume and dividend distribution in a row conducted by the company 

during 2013-2016, so as to obtain a sample of nineteen shares. The method used in this 

study is a single index model. 

          The results showed that there were ten stocks that were portfolio candidates 

namely ASII with a proportion of funds of 8.771%, EKAD with a proportion of funds of 

18.240%, GGRM with a proportion of funds of 14.158%, INDF with a proportion of 

funds of 10.536%, INTP with a proportion of funds 4.502%, KAEF with a proportion 

of funds 6.202%, ROTI with a proportion of funds of 4.796%, SMSM with a proportion 

of funds of 18.699%, TKIM with a proportion of funds of 9,490%, and KBLM with a 

proportion of funds of 4,605%. The ten shares produced an expected return of 

1.4565% and the risk borne by investors was 0.000045%. 
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