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ABSTRACT

This research, the purpose is to study and evaluate the yield of the Fund's shares. Using
monthly data From May 2555 to December 2557 using key performance metrics based on a series of
Sharpe, Treynor and Jensen study found that mutual fund shares with a policy of investing in equity
securities. Return on average higher Average yield of the market (reference threshold) evaluation of
the implementation of a series of Sharpe and Treynor found that mutual fund shares with a policy of
investing in equity securities, the value Sharpe's ratio and Treynor's ratio is higher than the market
(reference threshold. ) and evaluation of the implementation of the mutual fund shares and Jensen

found that a policy of investing in equity securities whose returns exceed the normal (00> 0)



