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Abstract

The purpose of this study are 1) To comparative study of risk and rates of
return on securities in the information and communication technology sector and
market rates of return. 2) To comparison of the required rate of return and expected
rates of return for securities in the information and communication technology
sector. The securities in the study are in the information and communication
technology sector on the stock exchange of Thailand. By selecting stocks with
market capitalization up to 6 securities. Include INET, SAMART, SVOA, THCOM,
TRUE and DTAC. The research was collected the secondary data from January 1,
2011 till December 31, 2012 and the total period of 489 official working days based
on Capital Asset Pricing Model (CAPM).

The result founded that, securities in the information and communication
technology sector it has 4 securities include INET, SAMART, THCOM and DTAC
are undervalued stocks. And securities in the information and communication
technology sector it has 2 securities are SVOA and TRUE are overvalue securities.
KEYWORDS: STOCK EXCHANGE OF THAILAND, THE INFORMATION

AND COMMUNICATION TECHNOLOGY SECTOR
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