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ABSTEACT



ABSTRACT

This reseach has goal to obtain optimal amormt of securities in domestrc
porffolio, which has been formed from securities that listing in Jakarta Stock
Exchange. other goal for this research is determine effedivJmethod to obrain
optrmal amount of securities in domestic portfolio, methods which be considered
are random and selective method- consisenry portficlios ae det€rmined too in
this research.

This research will process data with simulation, which result is individual
retum, risk, and beta, portfolio return, risk, beta and portfolio productivity. The
output is used to determine optimal amomt of securities in portfolio wittr rarndom
method. The other result for this simulation is excess relum to standard deviatron
ratio- and cut-off rate, which are used to determine optimal amount securities in
portrolio with selective method

The result for this research is that optimat amount securities in portfolio
with random method is 15, otherwise with selective method is 13. the oth,er result
for this research is that more effective method among random and selective
method is selective method. This research finds too thar portfolio productivity for
l3 securities in portfolio has consistent.

Ke.ywords: Portfolio, Return, Risk, productiviqr
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