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ABSTRACT

This study aims to analyze whether there are differences between the Sharpe,
Treynor, and Jensen methods in assessing the performance of food and beverage
stock portfolios. This study uses the One Way of by Rank Kruskal Wallis test to test
the differences between the three methods. The Sharpe, Treynor, and Jansen values
are standardized using the Zscore transformation (standardized) before the mean
rank difference test between treatments is used to determine which method is the
most consistent in measuring portfolio performance. The Kruskal Wallis test results
show x? = 17.151, with a probability of 0.001; which means a probability < 0.05.
These results indicate that there are significant differences between the Sharpe,
Treynor, and Jensen methods. The Jensen method has the lowest mean rank
difference, indicating its consistency compared to the other two methods.

Keywords— portfolio performance, sharpe, treynor, and jensen.
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ABSTRAK

Penelitian ini bertujuan untuk menganalisis apakah terdapat perbedaan antara
metode Sharpe, Treynor, dan Jensen dalam menilai kinerja portofolio saham food
and beverage. Penelitian ini menggunakan uji One Way of by Rank Kruskal Wallis
untuk menguji perbedaan antar ketiga metode. Nilai Sharpe, Treynor, dan Jansen
distandarisasi menggunakan transformasi Zscore (standardized) sebelum dilakukan
uji perbedaan mean rank antar treatment yang digunakan untuk mengetahui metode
mana yang paling konsisten dalam mengukur kinerja portofolio. Hasil uji Kruskal
Wallis menunjukkan y% = 17,151, dengan probabilitas 0,001; yang berarti
probabilitas < 0,05. Hasil ini menunjukkan bahwa terdapat perbedaan yang
signifikan antara metode Sharpe, Treynor, dan Jensen. Metode Jensen memiliki
selisih mean rank yang paling rendah, menunjukkan konsistensinya dibandingkan
dengan kedua metode lainnya.

Kata Kunci: kinerja portofolio saham, sharpe, treynor, dan jensen.
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