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Abstract

The aim of this research is 1) to study and compare returns and risks of equity funds which is managed
in a Active Fund and Passive Fund 2) to compare the Sharpe metrics, Jensen tested the reliability of the Active
Fund and the Passive Fund 3) to compare the rate of return and risk from investing in mutual funds (Capital Asset
Pricing Model : CAPM) with the actual rate of return from investing in active and passive funds. The data used in
the study were secondary data. The data source was data from the Website www.wealthmagik.com/. By studying

the funds, consisting of 8 funds using Jensen and Shape gauges
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