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Abstract

The purposes of this research were ) To analyze ways to build a polyo portfolio
that increases the chances of higher returns from investing in stocks in the service
industry of the Stock Exchange of Thailand (SET) 2) To analyze the return on investment
using financial ratios in by F-Score to analyze stocks in the service industry. The Stock
Exchange of Thailand (SET) According to the research, the creation of a portfolio of
stocks in the service industry Using the P/BV analysis criteria, it was found that the
return rate of value stocks was significantly higher than the return of growth stocks at a
confidence level of 95%, and it was also found that value stocks of the service industry
analyzed with P/E and yield values when sorting out stocks with good financial
statements (Winner) and stocks with poor financial statements (Loser) as well. F-Score
result is the same, when use the yield of a group of stocks with good financial
statements (Winner) is greater than the rate of return of a group of stocks with poor

financial statements. Significant confidence levels of 95%.
Keywords : F-Score; Value Stocks; The Stock Exchange of Thailand; Service Industry
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