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ABSTRAK 

Aurlia Hayatunisa. 202010325450. “Single Index Model Dalam Pemilihan Saham 

Optimal” 

Penelitian ini bertujuan untuk menganalisa pemilihan saham optimal di 

Bursa Efek Indonesia dengan menggunakan metode Single Index Model, dengan 

fokus pada saham-saham yang termasuk dalam indeks LQ45 selama periode 2019-

2023. Penyeleksian sampel data yang digunakan dalam penelitian ini adalah 

Purposive Sampling dan teknik analisa dalam penelitian ini adalah analisis 

deskriptif kuantitatif. Berdasarkan hasil dari analisa tersebut, terpilih 15 saham 

yang masuk dalam kategori indeks LQ45. Hasil penelitian menunjukkan, dari 

sampel 15 saham terdapat 2 saham yang masuk dalam kriteria saham optimal yaitu  

Adaro Energy Tbk (ADRO) dan Bank Central Asia Tbk (BBCA), saham ini 

memiliki Expected Return (ER) secara keseluruhan senilai 3,95% dan Varian secara 

keseluruhan senilai 2,447% . 

 

Kata Kunci: Investasi, Single Index Model, Indeks LQ45  
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ABSTRACT 

 

Aurlia Hayatunisa. 202010325450. "Single Index Model in Optimal Stock 

Selection" 

This study aims to analyze the optimal stock selection on the Indonesia Stock 

Exchange using the Single Index Model method, focusing on stocks included in the 

LQ45 index during the 2019-2023 period. The data sample selection used in this 

research is Purposive Sampling and the analysis technique in this research is 

quantitative descriptive analysis. Based on the results of the analysis, 15 stocks 

were selected that were included in the LQ45 index category. The results showed, 

from a sample of 15 stocks there were 2 stocks that were included in the optimal 

stock criteria, namely Adaro Energy Tbk (ADRO) and Bank Central Asia Tbk 

(BBCA), these stocks had an overall Expected Return (ER) of 3.95% and an overall 

variance of 2.447%. 

 

Keywords: Investment, Single Index Model, LQ45 Index   
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