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Rate of Return from Investment Decision in SET100 Index
in the Stock Exchange of Thailand Based on Technical
Analysis Employing Moving Average Method

qa390uAs lavngy’

Anand duniandu’

UNAREa

s BesiddnglsrasfinienianisAnuazdinssddnsuanauunuainnisasuludaiisnd
wanning SET100 Tumanauanninduatlszinalng seudneduil 3 unsnan w.A.2549 D3 U 30 sua1AN W.A.
2558 TngianAunannisiasziuanningniamatiafondsAeaaiafenun 1neauddatazian1sAIuIMan
HaRaLwnuAINNIsayuluaai SET100 Tnafasananiuriedsndeuiiaasduisiam dvlsenaufonidu
ARAEAReUT 4 WY 1w uAeReAAaun 10 25 50 WAz 200 Ju AINSIAL AINNITANEINLLT A9

% e v R - oo
HARALUNWAINNIAUANATY Y TR e f e uAafeAdaud 10 Judniuduaafendaun 200 Juli
S RIINARALUNUAINAATINTLTaEAY 147.13 uavduA@dnARaUnN LHiSRsANgNHastesd o uTean g
o S T e e S T s [t Ly o s
PqnrediuARfLARaun 10 Jusaiududiadandoun 50 du lnglinaugniiesassdygndenaiiensy

46

AdA: Narziudanningmamaila ARALANEWT SRIHARALLNY ATTl SET100

“inAnwBryaniEmsgsiannningin ananensangamn
GIRGIR suwanasorn.jaih@bumail.net
? feintA1ananansdlszanAEATEANERNT IVMNANENAENUNN

uag: supachet.c@bu.ac.th



SSRU Journal of Management Science
Vol.4 No.1 January-June 2017

Rate of Return from Investment Decision in SET100 Index
in the Stock Exchange of Thailand Based on Technical
Analysis Employing Moving Average Method

Suwanasorn Jaihan'
Supachet Chansarn”

Abstract

This study aims to examine the rate of return from investing in SET100 Index in the
Stock Exchange of Thailand during January 3, 2015 and December 30, 2015, based on the
technical analysis employing moving average method. In addition, this study makes decision
to invest in SET100 Index by considering buy & sale signals suggested by double moving
average crossover. Moving average lines in this study are composed of 10 days, 25 days, 50
days and 200 days moving average lines. The findings reveal that the rate of return from
investing in SET100 Index based the 10 days and 200 days moving average crossover was
the highest at 147.13 percent. Moreover, the 10 days and 50 days moving average crossover
had the highest accuracy rate at 46 percent.

Keywords: Technical Analysis, Moving Average, Rate of Return, SET100 Index

! Graduate student in the Master of Business Administration, Bangkok University
Email: suwanasorn.jaih@bumail.net

? Assistant Professor, Faculty of Economics, Bangkok University

Email: supachet.c@bu.ac.th



	SSRU Journal of Management Science เล่ม 7 28
	SSRU Journal of Management Science เล่ม 7 29

