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The objectives or this research were 1} fo study rate of return and risk on securities of hotels and
travel services sector 2) to study relationship between return and risk by using the Security Market Linc to
stiggest the investors to buy or sell on securities of hotels and travel services sector and 3) to study factors

affecting security prices of hotels and travel services sector.

The research shows the average rate of return of SET and securities of hotels and trave) services
sector are 1.76% and 0.88%. Also the average risk rate of SEY and securitics of hotels and travel services
sector are 8.66% and 5.27% respectively. Mandarinhotel Public Company Limited provides the highest rate of

retura and risk ratc are 4.05% and 17.70% respectively,

My considerations the Security Market Line, every security has the expected rate of return higher
than required rate of return. And that outcome help easure investors to make a decision on witch securities
that worth investing. Also, consider four factors are hotels and travel services sector price index in the last
month dividend vield of hotels and travel services sector price-eaming ratio of hotels and travel services
sector and ﬁainimum toan rate to reduce risk from investment. Next research should consider other factors, for
exampic foreign investment price per book value ratio and oil price to make decision on the securities

investment more accurately.
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