
 
 

 

 

 

(portofolio optimal) 

ڮ

 

(return )

(portofolio 

optimal)

 Excess return to betacut off point 

SPSS  

(Independent Sample T-test) 

(Uji Asumsi Klasik)

5% 

 (level of significant)

0,05

 sharpeTreynorJansen

 


