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INTISARI

Penelitian ini bertujuan untuk menganalisis pengelompokan saham dalam indeks
L(M45 yang dapat dipertimbangkan dalam penyusunan portofolio investasi dengan
menggunakan metode Capital dsver P fel (CAPM) dim Reward to Varia-

hility Ratio (RVAR

tlo (RVAR): Portofollo Saham; Tingkat pengembalinn Saham; Risike Saham



Tihre arim of this research s fo analize the grouping of stocks within the LO43 index

that can be considered in the consiruction of gn investment portfolio using the Cap-

ital Asset Pricimg Model (CAPM) and Reward 1o Variability Ratio (RVAR) methods.

The CAPM mothod is s o b i @ siock based on its
stk perfor-

employs a

(RVAR); stock portfolio; s
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