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ABSTRACT

Mutual fund shares generally have better performance than the
performance comparison (market return and risk-free interest rate). A mutual
fund is said to have performed exceptionally well when able to provide a higher
rate of return and may reduce the risk. This study aimed to determine whether the
performance of equity funds have performed better than the market as a
comparator (IHSG) by using Sharpe and Treynor and to to see if there are
differences in the performance measurement results ranking equity funds between
methods Sharpe and Treynor methods.

There were 10 mutual funds which are used as a sample study. The
sampling method used was purposive sampling. This study uses Sharpe and
Treynor methods. The type of data used is secondary data is data that NAB is a
sample of March 2011 to March 2012 in the form of daily data. Mutual fund
shares are said to have good performance when the greater value of Sharpe and
Treynor ratio, the better the performance of mutual fund shares.

The results of the analysis using the Sharpe suggests that there are 5 (five)
Mutual Funds that have a good performance and are 5 (five) Mutual Funds have
performed below IHSG performance analysis using Treynor shows that there are
9 Mutual Funds that have performed well, which has a value of Treynor Treynor
Ratio Ratio above the market value of the stock (IHSG) and the performance of
the Mutual Fund Shares that have performed under the IHSG performance MNC
Fund Equity Fund. At 10 Active Equity Fund that invests in a portfolio of shares,
there are 5 (five) Equity Fund active rank is not changed either using the method
of Sharpe and Treynor methods and 5 (five) Equity Fund whose ranking changed
using either the method of Sharpe and Treynor methods .
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