
x

DAFTAR GAMBAR

Gambar 2.1. Hubungan β dan expected return ................................................................15

Gambar 2.2 Capital Market Line .....................................................................................16

Gambar 2.3. Model Penelitian .........................................................................................40

Gambar 3.1. Leverage Effect Reaksi Volatilitas terhadap Good News dan Bad News . 52

Gambar 4.1. Grafik IHSG 2008-2022 ............................................................................. 58

Gambar 4.2. Grafik Harga Minyak Dunia WTI 2018-2022 ............................................ 59

Gambar 4.3. Grafik Nilai Tukar Rupiah dengan US Dollar ............................................61

Gambar 4.4. Grafik BI7DRR 2018-2022 ........................................................................ 62


