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Independent Study Title Investment Timing Model from the Stock Exchange of
Thailand

Author Miss Chanyarak Tantipalakorn

Degree Master of Economics
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This study aims to discover a model of the highest profitable stock market mvestment
timing in the Stock Exchange of Thailand and the appropriate level of percentage of price
movement for stock trading. This model was based on the strategy 'Buy Low Sell High', when the
stock price falls, more buying is done, and when the stock price rises, more selling is be done.
The 30 stock shares employed in the model belong to the SET 50 index. The closing price of the
day was used. The time condition of each stock trading was that the trading would be done every
7days, 14days, 1month, 2months, 3months, and 6 months. Also, the price condition was that the
percentage of price movement should be greater than or equal to set percentages which were 2%,
3%,4%,5%,6%, and 7%. The results of the model test found that the appropriate stock market
timing for each trading that resulted in highest returns from most stock shares was every 6
months. The percentage of price movement that offered the highest returns was greater than or
equal to 2%-7%. Nevertheless, investors should study not only the basic information of a stock

share, but also the behavior of the target stock to build immunity for the investment.
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