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ABSTRACT

In this research, we introduce the fuzzy quantitative analysis method for selecting
stock into portfolio. We investigate some financial ratios price to earnings ratio (P/E), price to
book value (P/BV) and price to intrinsic ratio (P/Pn) from history data five years ago (2010-
2014). The fuzzy rule is designed from the ratios. The Mamdani method is use to aggregate
the trading weight in the fuzzy logic system. Then we do defuzzification using the center of
gravity method to get investment weights. We apply investment weights to make decision for
selecting stock into portfolio and managing portfolio. In this study, we use stocks of the
property and construction industrial group in the stock exchange of Thailand as a

demonstration.
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