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Abstract

This study aimed to studies and compare rate of return and risk of investment in
active fund and passive fund. The research studied active fund and passive fund in one
time investment type and monthly accumulative investment type according to period of
investment 1 year, 5 years, 10 years and 20 years. The secondary data of retroactive
investment unit price from SCB Asset Management Co.,Ltd. on 1 September 1996 - 31
August 2019 was used to calculate and compare rate of return. The result of study found
that passive fund was able to generate higher yearly average rate of return than active
fund in every period of investment for both one-time investment type and monthly
accumulative investment types. However, considering the risks, it is found that passive
fund has higher standard deviations than active fund. And considering the investment
period, long-term investment will reduce the standard deviation in the same investment.
The comparison of possibility of opportunity to create higher rate of return was studied,
it was found that passive fund had possibility of opportunity to create higher rate of

return more than active fund in the same investment

Keywords: Active Fund, Passive Fund
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SCBDA SCBSET ~ SCBDA SCBSET
spevlanamu 1Y 5,386 2,353 3,033 0.44 0.56
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