
vi 

 

DAFTAR ISI 

 

HALAMAN JUDUL ........................................................................................................... i 

HALAMAN PENGESAHAN............................................................................................. iii 

HALAMAN PERNYATAAN ............................................................................................ iv 

KATA PENGANTAR .........................................................................................................v 

DAFTAR ISI ...................................................................................................................... vi 

DAFTAR TABEL ............................................................................................................ viii 

DAFTAR GAMBAR .......................................................................................................... ix 

DAFTAR ARTI LAMBANG DAN SINGKATAN ............................................................. x 

DAFTAR LAMPIRAN ...................................................................................................... xi 

ABSTRAK ......................................................................................................................... xii 

ABSTRACT ..................................................................................................................... xiii 

BAB I PENDAHULUAN ................................................................................................... 1 

1.1 Latar Belakang ................................................................................................... 1 

1.2 Permasalahan ...................................................................................................... 4 

1.3 Tujuan Penelitian................................................................................................ 4 

1.4 Manfaat Penelitian .............................................................................................. 4 

1.5 Batasan Masalah ................................................................................................. 4 

1.6 Metodologi Penelitian ......................................................................................... 5 

1.7 Sistematika Penulisan ....................................................................................... 10 

BAB II LANDASAN TEORI ........................................................................................... 11 

2.1 Portofolio dan Investasi .................................................................................... 11 

2.2 Saham ................................................................................................................ 12 

2.3 Vektor dan Matriks .......................................................................................... 13 

2.4 Matriks Positif .................................................................................................. 22 

2.5 Matriks Perbandingan Berpasangan ............................................................... 26 

2.6 Metode Nilai Eigen............................................................................................ 29 

2.7 Relasi ................................................................................................................. 35 

2.8 Multi Criteria Decision Making ......................................................................... 40 

2.8.1. Multiple Attribute Decision Making ........................................................... 41 



vii 

 

2.8.2. Multiple Attribute Group Decision Making ................................................ 42 

BAB III PEMBAHASAN ................................................................................................. 43 

3.1 Analisis Fundamental ....................................................................................... 43 

3.1.1. Rasio Keuangan ........................................................................................ 43 

3.2 Metode AHP ...................................................................................................... 50 

3.3 Metode PROMETHEE ..................................................................................... 57 

3.4 Pemilihan Portofolio Saham Menggunakan Metode AHP-PROMETHEE .... 66 

BAB IV PENUTUP .......................................................................................................... 93 

4.1. Kesimpulan ....................................................................................................... 93 

4.2. Saran ................................................................................................................. 93 

DAFTAR PUSTAKA ....................................................................................................... 95 

LAMPIRAN ................................................................................................................... 100 

 

  


	DAFTAR ISI

