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Abstracts

The objectives of this research were ; 1) to study the comparative analysis of the
performance of foreign investment funds and 2) to study the return of foreign investment funds.
by adjusting the risk by using Sharpe Ratio, Treynor Ratio and Jensen's Alpha method of SCB
Asset Management Company Limited from 29 March 2019 to 31 March 2022 for 37 months
or 737 days. Net assets per unit trust There were 19 mutual funds used in the study 11 dividend
mutual funds, found that the mutual fund with the highest average yield was SCBBLN equal
to 1.6617% and the average yield of 8 accumulated funds. It was found that the mutual fund
with the highest average return of the mutual fund was SCBOIL equal to 1.8724%. If
considering the return after adjusting the risk using the Sharpe Ratio, Treynor Ratio and
Jensen's Alpha instruments, which is a guideline for investors and those who Interested in using
it in considering the decision to invest in mutual funds. The results of the study found that
SCBNK225D, which uses Sharpe Ratio, will be 0.0214%, if using Treynor Ratio will be
0.3515% and if using Jensen Model will be equal to 1.86 in the part of mutual funds. The
accumulated value type is SCBEUSM with the highest return from the risk adjusted 2 ratios:
Sharpe Ratio is -0.0005% and Treynor Ratio is -0.0113%, while using the Jensen Model, the
SCBOIL fund has the highest value. That's 11.17

Keywords: Mutual Fund; Risk; Net Asset Value; Return
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25 Sharpe Ratio, Treynor Ratio uaz Jensen’s Alpha wuin ﬂamui’smﬁmwL’Euﬂumam%’mm
§ Sharpe Ratio léiAnfiffign Ao nesyusIn SCBNK225D fiausiniu 0.0214% us Sharpe Ratio
yesmaadlanyinify 0.0235% Feaziiulddn nesusan SCBNK225D fid1ifosniinain uanein
nowuiane ULV U EssnImatn nesuTuvinineiulunadiliunnsin Treynor
Ratio l¢in7iffign fie newusIn SCBNK225D fiAwindu 0.3515% ust Treynor Ratio vosnans

[y

1AITU 0.4169% WaAein NBIWUTINTEATIHANDULNUYDINBIUAINIENTINANBULNUARIA LD
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M19197 4 MsTeuiisuiananisalinvesnasunufaslusiisussmaviindnedudunanamu

111 NoINY A1¢75 Sharpe Ratio, Treynor Ratio wag Jensen’s Alpha

%anamu Sharpe Sharpe Ratio | Treynor Treynor | Jensen Model
Ratio AATA Ratio Ratio (Alpha: a)
ARA
1. SCBBLN -0.0296% -0.0271% -0.5647% -0.6252% -9.46
2. SCBCHA -0.1678% -0.1722% -3.8797% -2.9064% 1.64
3. SCBEMEQ -0.0068% -0.0311% -0.1178% -0.9550% -4.31
4. SCBEUEQ -0.0635% -0.0594% -1.1479% -0.9992% -0.53
5. SCBGEQ -0.1080% -0.0696% -1.9359% -1.1355% -4.83
6. SCBGHC -0.0982% -0.0656% -1.9309% -1.1355% -4.28
7. SCBGPROP -0.0540% -0.0616% -1.0377% -1.1355% -0.84
8. SCBINDIA -0.2733% -0.2480% -6.6705% -5.5696% -4.32
9. SCBLEQ -0.1522% -0.0816% -2.5829% -1.1355% -4.85
10. SCBNK225D 0.0214% 0.0235% 0.3515% 0.4169% 1.86
11. SCBS&P500 -0.0810% -0.0360% -1.4345% -0.6252% -2.26

99197 4 wudn 1nesin Sharpe Ratio nesyusiniawuluisssmavindotuduxa
fAfinansiiunuiniinain eltunsin Sharpe Ratio fivtanun 4 NBINUTIM AB NBINUTIY
SCBCHA nausiu SCBEMEQ nau511 SCBGPROP nawusii SCBNK225D wagnavu
suffinamsdfiuanuiniwaiaiiiiign e neswus SCBNK225D fawvindy 0.0214% iisld
11m5iM Treynor Ratio fivianun 4 NBINUTIN AB NBINUTIN SCBBLN nasnusin SCBEMEQ
nNaInuUTIN SCBGPROP nawusin SCBNK225D LLazﬂamusmﬁﬁmamsﬁ%ﬁmmﬁﬂ'jmamﬁﬁ
fign Ao newwusI SCBNK225D fifuyiniu 0.3515% uagnesnusiuiiamulusinaszimavin
Poidutiuna eldunsin Jensen’s Alpha fiehdasinduuan (+) Siavun 2 newusau Ao newu
591 SCBCHA naausiu SCBNK225D Faauleain SnsmanouwnuiiAatuaiadiduinnindam
waneuLyLiinsasduuusERuAImIdB 1w fige Ao newusin SCBNK225D fiAwiafiu
1.86 uway dardainduau () dvenun 9 NBINUIIU A8 NBINUIIU SCBBLN NN U5
SCBEMEQ nanus1u SCBEUEQ nanus1u SCBGEQ nainuiiy SCBGHC nainuiu
SCBGPROP naiusu SCBINDIA naanusiu SCBLEQ nasyusiy SCBS&P500 Feaguladn
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SnsmanouwnuiiAntuassdatiosnindnransuunuiinsanduuussduanudes 1 wie i
g NoaYuTI SCBBLN #pAwiniu -9.46
NaNNIANYINARD UL NI UTIT awulusaszina Tnenisusuauides sae3s
Sharpe Ratio, Treynor Ratio iay Jensen’s Alpha Wu11 ﬂamuiumﬁﬂazamgamﬁ'%’mmi’m
Sharpe Ratio l¢idiiffian Ae nesusa SCBEUSM flawsinfiu -0.0005% usi Sharpe Ratio ves
AaRlAYINAY -0.0445% Feaguiiulein nesvusan SCBEUSM fawnnniinain uandin neayuil
NaRoULMLTIUSUMBAIEsIgsnImann nesusmwiaazauyad1ilduiasia Treynor Ratio 16
Aiiffign Ao nowusI SCBEUSM vy -0.0113% us Treynor Ratio vesmana dayinfiy
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ﬂamufﬁhaﬁﬁ Sharpe Ratio, Treynor Ratio uag Jensen’s Alpha

%anamu Sharpe Sharpe Ratio Treynor Treynor | Jensen Model
Ratio fan Ratio Ratio #8710 | (Alpha: &)
1. SCBAEM -0.1286% -0.1283% -2.1828% -2.3288% | -4.03
2. SCBCE -0.2376% -0.1923% -4.7886% -2.9064% | -9.50
3. SCBDIGI -0.1020% -0.0658% -2.4429% -1.1355% | -13.34
4. SCBEUSM -0.0005% -0.0445% -0.0113% -0.9992% | 0.49
5. SCBGLOW -0.2079% -0.1242% -6.1780% -1.1445% | -1.12
6. SCBKEQTG -0.1098% -0.0958% -2.3924% -2.0459% | -3.05
7. SCBOIL -0.0129% -0.0310% -0.4822% -1.1355% 11.17
8. SCBPGF -0.0281% -0.0641% -0.6225% -1.1355% | 8.20

dl U L - dl ! a
91AM13199 5 Wud1 41m5TA Sharpe Ratio nesusiunamulusisssmaviinasvauya

ANTiHan1sAHuOIuAnIImaIn Waldu1nsia Sharpe Ratio dv1avian 7 neeyusId AD NOIVUTIY
SCBEUSM naenu533 SCBOIL n94u591 SCBPGF kaznausiufiinani1saiduaiuanii
AARNANER AB NoIYusIU SCBEUSM deviniu -0.0005% wilaldu1nsin Treynor Ratio &

Favun 6 NoUTI AD NBIUTIN SCBAEM naewusiy SCBEUEM nawusiu SCBOIL nasu
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