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ABSTRACT

The objectives of this research is to analyze rate of return and risk on Retirement
Matual Funds (RMF) of BBL Asset Management Co., Ltd. which consist of 6 retirement mutual
funds. The Secondary data was collected by taking monthly return data of Retirement Matual
Funds in the most recent 5 years period. To study the return rate of SET (Stock exchange of
Thailand), Retirement Matual Funds , risk of Retirement Matual Funds and the performance of
Retirement Matual Funds by the followed conceptual framework of Jensen , Treynor and
Sharpe.

The result of the study shows that the monthly average return rate of SET is 0.4794%.
The monthly average return of Retirement Matual Funds (RMF) of BBL Asset Management
Co., Ltd is vary from 0.1656 - 1.1201%. The highest monthly average return for Retirement
Matual Funds is Bualuang Equity RMF Fund (BERMF). The lowest monthly average return for
Retirement Matual Funds is Bualuang Money Market RMF Fund (MM-RMF).

The Retirement Matual Funds with lowest risk by measuring the Coefficient of
Varience is Bualuang Money Market RMF Fund (MM-RMF). The highest monthly average
return for Retirement Matual Funds is Bualuang Infrastructure RMF Fund (IN-RMF).

From the evaluation of the performance report of Bualuang retirement mutual funds
reveal that the 3 conceptual framework including Jensen’s Alpha, Treynor’s Index and Sharpe’s
Index result is consistent with one another with Bualuang Infrastructure RMF Fund (IN-RMF)

having the best performance.
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