
xii 
 

DAFTAR GAMBAR 

 

Gambar 1.1 Grafik perbandingan IHSG & LQ45 dalam periode 1 tahun  ......  1 

Gambar 1.2. Imbal hasil indeks LQ45 periode 2014-2018  .............................  2 

Gambar 2.1 Payoff opsi call tipe Eropa   .......................................................  15 

Gambar 2.2 Payoff opsi put tipe Eropa   ........................................................  16 

Gambar 2.3 Payoff strategi long straddle   ....................................................  17 

Gambar 3.1 Kerangka Pemikiran   .................................................................  38 

Gambar 4.1 Uji ADF pada level  ...................................................................  48 

Gambar 4.2 Uji ADF pada 1st differenece .....................................................  49 

Gambar 4.3 Hasil Uji Correlogram LQ45  ....................................................  49 

Gambar 4.4 Grafik perbandingan volatilitas  .................................................  52 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 


