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An Analysis of Return and Risk in the Stock Exchange of Thailand:
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Abstract

The purpose of this study was to study the return rate and risk of investing in the transportation and
logistics sector in the Stock Exchange of Thailand (SET) using the secondary data of daily closing prices of SET
from January 2019 to December 2019, 244 days. Purposive random sampling and regression analysis were used
in this study.

The results of the study found that the highest return stock was TFFIF, and the lowest return stock was
THAI. In addition, there are seven stocks with a B value between 0-1. When evaluating investment decisions,

there are three stocks with Q>0 and four stocks with Ql<0.

Keywords: Return and risk, Transportation industry and logistics, The Stock Exchange of Thailand.
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