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Abstract

This research aimed to analyze rate of return and risk of Kasetsart University Savings and Credit
Cooperative Limited’ s investment during 2011 — 2015. This research’ s main methodology is the use of monthly
trading data of each debt security that the cooperative invested to calculate and analyze rate of return and systematic
risk (B) of the investment. The analysis focused on debenture investment because it is one of the cooperative’s major
investments and it has more risk than other debt security investments. The result of analysis of 15 selected
debentures shows that their average risk (B) was 0.036. It indicated that there was very low risk on the selected

debentures. Moreover, all selected debentures had more expected rate of return than their required rate of return.
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Hence, all selected debentures that Kasetsart University Savings and Credit Cooperative Limited invested are

suitable for investment.

Keywords: Rate of Return, Financial Risk, Investment, Debenture, Savings and Credit Cooperative
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