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ABSTRACT

~ The objective of this study was to
. compare the stocks’ return of investment in the
Finance and Secuntles sector of the Stock
Exchange of Thalland by using Moving
Averages (MA), Exponential Moving Average
(EMA),

Bollinger

Moving Average Envelopes (EMV),

Bands, Parabolic, Variable
Accumulation / Distribution (VAD), Commodity
Channel lndex (CCI) Fast Stochastlc (FSTO), -
| (SSTO), Willam %R,
Moving Average Momentum
(MAVMOM)‘, Relative Strength Index (RSI),
‘Average Index (ADX),

Averages Convergence / Divergence (MACD),

Slow Stochastuc

Momentum,

Direction Moving
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MACD Oscillator (MACDO),
Average Oscillator (MAO)

In this - study, 11 stocks which had the

and Moving

“highest value of market capitalization in the

Finance and Securities sector were chosen for

the analysis. In this analysis, the initial
investment of 1,000.,0(.).0 baht was allowed for
each stock and technique. The 7% of value-
added tax (VAT) and 0.25% of commission fee
were also taken into account in this study.
According to 17 technical analyses, the

results revealed that the RSI technique yielded

the best retum in term of value and rate of
recurrence among the 11 stocks with an
opportunity of 90.91%. But, for the SICCO
Stock, ‘the RSI yielded the minimum return
value. On the contrary, the FSTO technique

produced the lowest return in term’ of rate of

recurrence wnth an opportunlty of 72 73%

Regardmg to 11 stocks, the results
showed that the BFIT stock “yielded the
minimum -629,127.74 baht or
470,872.26 baht remaining in the last year. On
the other hand, the SICCO stock produced the

maxnmum Ioss of -999 996.90 baht or 3.10 baht

loss of

remammg in the Iast year. In addmon on the

rate  of recurrence among 17 technical
analyses, the ASP Stock yielded the highest
return with an opportunity of 29.41% while the
ZMICO stock produced the towest return with

an opportunity of 52.94%.
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