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ABSTRACT 24 R 377

This case study aims to analyze the benefit and risk of the investment in Retirement
Mutual Fund by Kasikorn Asset Management Co., Ltd. The policy focuses on the different types
of seven Mutual Funds; K Gold RMF, K Equity RMF, K Flexible Equity RMF, K Balanced
RMF, K Fixed Income RMF, K Government Bond RMF and K Short Term Fixed Income RMF.
The study was based on data from July 1, 2006 to December 31, 2010 and used information from
the closing price of The Stock Exchange of Thailand, the previous Gold Price Index (US dollar),
Fixed Income Bonds Index, Government and Private Fixed Income Bonds Index and short term
Fixed Income Bonds Index for one year. However, the data was based on the policy of each
mutual fund and analyzed by using the method of Sharpe Jensen Treynor and simulation of the
data.

The result shows that the Retirement Mutual Fund is more beneficial than K Gold RMF
because of the ability of marketing management. The Retirement Mutual Fund shows the standard
deviation is K Equity RMF. The result of Sharpe ratio, Jensen ratio, Treynor ratio and the
simulation of the high return period between 2% up to 50% which are K Gold RMF and K Equity
RMEF. It means these two Mutual Funds could be effective, but in the period of simulation there

are K Short Term Fixed Income RMF and K Fixed Income RMF that are more beneficial more



) 242377
than 0% and 1%. However, K Gold RMF, K Equity RMF and K Short Term Fixed Income RMF
clarified the information less than K Short Term Fixed Income RMF and K Fixed Income RMF
which make a rate of return only from 0% to 4%.

Therefore, investors should invest in K Gold RMF which makes a rate of return from 2%
to 50%. If the investors would like to get a fixed return, they should invest in (KSFRMF) which

absolutely gets more rate of return than 0% and 1%.
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