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Abstract

The purpose of this study was to compare the performance of domestic equity funds
by each type. Using Sharpe, Treynor and Jensen gauges, the SET TRI was used as a reference
market index. 58 domestic equity funds were studied, divided using daily data. From January
1, 2017 to December 30, 2021, by analyzing comparative data during the period before the
outbreak of COVID-19 (January 1, 2017 to December 30, 2019) and during the epidemic of
COVID-19 (January 1, 2020 to December 30, 2021)

This study showed the that performance of Mutual Fund of Thailand, the analytical
results of the three measures were consistent during the pre-pandemic duration, and the best
performance is the SET 50 Index Fund which invests in stocks that registered on the stock
market that are constituents of the SET 50 index. In order for the fund to have returns that are
as close as possible to the return rate of the SET 50 index, the industrial groups that are
invested such as Energy resources, Utilities, Banks and Transportations which are the top large
stocks of the country, Make them bear the good performance during the pre-pandemic
duration. However when studying in the pandemic duration, it was showed that Equity Small
Mid Cap funds performed the best. Due to the COVID-19 pandemic, the industry groups with
an increasing proportion such as Technology industry and Healthcare are in medium and small
cap stocks with high volatility, but have the opportunity to receive higher returns. As a result,

those type of funds perform well during the COVID-19 pandemic.

Keywords: Market Index; domestic equity funds; Pandemic
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General #f CV Wiy 47.6293 (Sgywun ¥aliv. 2563: 38-39)
(2) B29N15UN3TZUIN Y Wunewusasasululsenalisnsnaneuwnulaeniedu
Uan wazdlan CV iuaruanuindu 63.4487 ssninaedsvesiuiinain (SET TRI) fifldn CV windu
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Nﬂﬂ"lﬁﬁﬂl.ﬁuﬂuﬁ"l‘ﬁfjﬁ SET 50 Index Fund | SET 50 Index Fund | SET 50
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fav
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