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Abstract :

The Present research focused on evaluating the performance of
investment portfolios using Sharpe, Treynor and Jenson Indexes. The
research covered the period from March 2023 to March 2024. To
achieve this objective the researcher formed a database from a set of
financial informations that have been extracted from a sample shares
made up of five listed firms in Dubai Financial Market.

The Results of the study have shown that Sharpe, Treynor and Jensen
indexes have an important role in measuring and evaluating the
performance of investment portfolios by contributing to the selection of
the best performing portfolios. The research also concludes that Sharpe
index is the best indicator to evaluate the constructed investment
portfolio.

Keywords: Investment Portfolio, Risk, Sharpe Index, Treynor Index,
Jenson Index

JEL Classification Codes: G11:F21<016:<P45
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