
ANALYSIS OF THE APPLICATION
OF THE SINGLE INDEX MODEL

IN THE FORMATION OF THE
OPTIMAL PORTFOLIO ON

IDXBUMN20 STOCK IN THE
PANDEMIC PERIOD (APRIL
2020-JUNE 2021 PERIOD)

by Ayu Nurahmawati

Submission date: 26-Apr-2022 08:47AM (UTC+0700)
Submission ID: 1820389587
File name: JURNAL_AYU_NURAHMAWATI_FEB.pdf (422.08K)
Word count: 5373
Character count: 27467



1

1

2

2

3

7

8

13

15

16



1

1

1

5

5

7

9

11

14



3



6

10





3

4 4

4

12







6%
SIMILARITY INDEX

4%
INTERNET SOURCES

3%
PUBLICATIONS

1%
STUDENT PAPERS

1 1%

2 1%

3 1%

4 <1%

5 <1%

ANALYSIS OF THE APPLICATION OF THE SINGLE INDEX MODEL
IN THE FORMATION OF THE OPTIMAL PORTFOLIO ON
IDXBUMN20 STOCK IN THE PANDEMIC PERIOD (APRIL 2020-
JUNE 2021 PERIOD)
ORIGINALITY REPORT

PRIMARY SOURCES

www.sciencegate.app
Internet Source

www.neliti.com
Internet Source

proceedings.stiewidyagamalumajang.ac.id
Internet Source

Dikri Cakrawala Uno, Andam Dewi Syarif.
"Performance and Risk Comparison Analysis
of Optimal Portfolio of Shares LQ-45 Using
Single Index Model and Capital Asset Pricing
Model August 2017 – January 2020 Period",
European Journal of Business and
Management Research, 2021
Publication

Novi Puji Lestari. "Simulation Of Optimal
Portfolio Using Single Index Model and
Markowitz Model On Lq-45 Index Shares For



6 <1%

7 <1%

8 <1%

9 <1%

10 <1%

11 <1%

12 <1%

2018", JBMP (Jurnal Bisnis, Manajemen dan
Perbankan), 2021
Publication

Submitted to Universitas Muria Kudus
Student Paper

ijisrt.com
Internet Source

Submitted to De Montfort University
Student Paper

Submitted to Sriwijaya University
Student Paper

Samsul Huda, Pardomun Sihombing. "Analysis
of Optimal Portfolio Formation Using Single
Index Model and Stochastic Dominance on
Sri-Kehati Index", European Journal of
Business and Management Research, 2022
Publication

repository.unpas.ac.id
Internet Source

ALMUNFARIJAH ALMUNFARIJAH. "Analisis
Portofolio Optimal Saham Indeks Lq-45
Dengan Model Indeks Tunggal Di Bursa Efek
Indonesia", Jurnal Perilaku dan Strategi Bisnis,
2017
Publication



13 <1%

14 <1%

15 <1%

16 <1%

Exclude quotes On

Exclude bibliography On

Exclude matches Off

Tri Agus Setyo, Augustina Kurniasih. "The
Optimal Portfolio of JII Shares Listed on the
Indonesian Stock Exchange: The Single Index
Model Approach", European Journal of
Business and Management Research, 2020
Publication

eprints.uny.ac.id
Internet Source

jurnal.ceredindonesia.or.id
Internet Source

stieamm.ac.id
Internet Source


