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ABSTRAKSI 

Penelitian ini bertujuan untuk menganalisis pengaruh stock selection skill, 

market timing ability, dan fund size terhadap kinerja reksadana saham yang 

terdaftar di platform Bareksa pada periode pengamatan tahun 2024. Kinerja 

reksadana dalam penelitian ini diukur menggunakan metode sharpe ratio, 

sementara kemampuan manajer investasi diukur menggunakan model treynor-

mazuy. Jenis penelitian ini adalah penelitian kuantitatif dengan metode 

pengambilan sampel menggunakan purposive sampling. Dari total populasi 

sebesar 38 produk reksadana, diperoleh 33 sampel akhir yang memenuhi 

kriteria penelitian setelah dilakukan skrining terhadap pencilan data (outlier). 

Metode analisis data yang digunakan adalah analisis regresi linear berganda 

yang diolah menggunakan perangkat lunak SPSS. Hasil penelitian menunjukkan 

bahwa stock selection skill, Market timing ability dan fund size berpengaruh 

positif dan signifikan terhadap kinerja reksadana saham.  

 

Kata kunci: Stock selection skill, market timing ability, fund size, kinerja 

reksadana saham 
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ABSTRACT 

 

This study aims to analyze the influence of stock selection skill, market timing 

ability, and fund size on the performance of equity mutual funds listed on the 

Bareksa platform during the 2024 observation period. Mutual fund performance 

in this study is measured using the Sharpe ratio, while investment manager 

ability is assessed using the Treynor-Mazuy model. This is a quantitative study 

employing a purposive sampling method. From a total population of 38 mutual 

fund products, a final sample of 33 was obtained after screening for data 

outliers. Data analysis was conducted using multiple linear regression 

processed via SPSS software. The results indicate that stock selection skill, 

market timing ability, and fund size have a positive and significant effect on 

equity mutual fund performance. 

 

Keywords: Stock selection skill, market timing ability, fund size, equity mutual 

fund performance 
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