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ABSTRACT

This study claims to evaluate the performance of an equity unit trust fund in government
and private sector. The period of this study will cover from January 2001 until December
2007. The data for this study wiil collect on the monthly data basis. It focus on four (4)
selected management companies in Malaysia such as Permodalan Nasional Berhad, HLG
Unit Trust , Pacific Mutual and also Public Mutual in order to measure an equity fund
performance that have been offer in the management companies. In doing so the sample
of funds on each management companies are evaluate by using Treynor Index
Performance, Sharpe Index Performance and also Jensen Alpha Index. The data will
acquire in the Bloomberg and the company itself as the resources to complete this
research. The sample for this research is twelve (12) equity unit trust funds from four 4)

selected Management Company that represented by government and private sector.

This study tries to see which sector of umit trust that may perform between the
government unit trust and private unit trusts based on the ranking. The measure of
performance applied in this study includes the non-risk adjusted performance measure,
risk adjusted performance measures and the measurement of risks. The result revealed

that the private sector unit trusts are performing better than government unit trusts.
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