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ABSTRAK

Fitri  Yana Sari, 2014. OPTIMALISASI PORTOFOLIO SAHAM
MENGGUNAKAN MODEL MIXTURE OF MIXTURE. Fakultas Matematika dan
Ilmu Pengetahuan Alam, Universitas Sebelas Maret.

Portofolio saham merupakan sekumpulan aset berupa selembar kertas yang
menyatakan kepemilikan dari sebagian perusahaan. Portofolio saham akan
optimal ketika sekumpulan portofolio yang terpilih mendapatkan return yang
besar (keuntungan) dengan risikogVa kecil. Oleh karena itu diperlukan

model mixtu
mixture of mi

h(x|m,w,u, a2 )

- S
: 0,33922g3(x| 3 M3
Berdasarkan model terse arnya risiko™ (I keempat perusahaan
menggunakan conditi t risk (CV %.

Kata kunci: return, portofe
risk (CVaR).



ABSTRACT

Fitri Yana Sari, 2014. THE OPTIMIZATION OF STOCK PORTFOLIO USING
MIXTURE OF MIXTURE MODEL. Faculty of Mathematics and Natural
Sciences, Sebelas Maret University.

Stock portfolio is a group of assets such as a piece of paper which stating
ownership of a companies. Stock portfolio will be optimal when the set of
selected portfolio get a big return ( profit) with less risk. Therefore, it is needed to
optimization of a stock portfolio. Purpose of this study is optimization of portfolio
using a mixture of mixture medels: atptoscalculate the investment risk use

conditional value at ris

The optimization rn data of four companies
are Indofood, Indg am. of their stock returns
have more than ane mod way ofiportfolio optimization
using mixture ¢ models using mixture of

mixture is
hix|m,w,n,a

Based on that model, value i r@om four companles using
conditional valug at ris 22 % §
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