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AN ANALYSIS OF RATE OF RETURN AND RISK ON
SECURITIES IN THE FOOD AND BEVERAGE SECTOR
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ABSTRACT

The purpose of this research is 1) to study the relationship between rate of
return and risk on securities in the food and beverage sector 2) to analyze and compare
between the actual rate of return and the expected rate of return on securities in the
food and beverage sector 3) to analyze the comparison between rate of return and
risk on securities in the food and beverage sector, and rate of return and risk on the
Stock Exchange of Thailand (SET). The securities in this study came from the highest
trading values including CPF, MINT, TUF, TIPCO, MALEE, APURE, TVO, SST, PM and KSL.
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The secondary data were collected from July 2, 2012 to June 30, 2015 (733 official
working days) and analyzed by Capital Asset Pricing Model (CAPM).

The result of study found that 6 securities including MINT, TIPCO, APURE, TVO,
SST and PM should be invested by investors according to their undervalued stocks,
while securities of CPF, TUF, MALEE and KSL should not be made decision to invest
according to its overvalued stock.
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