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Abstract

The study of the analysis of the rate of return and risks from investing in the securities of
the power plant group, the Stock Exchange of Thailand have a purpose to study the rate of retumn
Investment risk and valuation of securities in the stock market In the power plant group by using the
Capital Asset Pricing Model (CAPM).

The sample group is power plant group. Traded on the Stock Exchange of Thailand using
information from January 1, 2019 to December 31, 2019, which currently has all 36 securities.

From the study of the CAPM model to compare the risk and the rate of return on investment
of securities in the stock market. Power plant group.

The results of the study showed that :

1. Securities with the highest average rate of return to the lowest average compensation
EGCO RATCH GPSC EA BGRIM GULF BPP BCPG BANPU TTW SUPEREIF EGATIF LANNA PDI BRRGIF SSP
SKE ABPIF WHAUP CKP TPIPP IRPC ACE SCG MDX EP SCN DEMCO GUNKUL TSE SKE SPCG GREEN 7UP
SUPER IFEC and PRIME, respectively.

2. Highest Risk Securities To the lowest risk as follows: BGRIM BRRGIF BPP 7UP IRPC BCPG
CKP DEMCO TTW SUPER EGCO EGATIF MDX SUPEREIF BANPU EP TSE SSP SCN SPCG EAPRIME SCG
WHAUP GUNKUL RATCH TPIPP ABPIF IFEC GREEN GPSC PDI LANNA SKE GULF and ACE respectively.

3. Comparing the return on securities and expected returns It was found that all power plant
securities had an overvalued return, that is, the rate of return that investors expected to receive was
lower than the actual market rate of return. It can be said that the price of securities in the power

plant segment is characterized by the actual price in 2019 above the reasonable price.
Keywords : Rate of Return, Risk, The Stock of Power Plant Group
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