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ABSTRACT

This study aimed to analyze the risk and rate of return on technology and information.
sector in the Stock Exchange of Thailand And compare the Capital Asset Pricing Model(CAPM)

and Fama and French Model. Using five years data from January, 2011 to. on December, 2015.



Result found the portfolio which return higher than the Market is small capitalization
with low book value to market value ratio. Which yield. And portfolio which return lower than
the Market is small capitalization with high book value to market value ratio.
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