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ABSTRACT
The purpose of this paper is study maximum return of tourism stocks in SET (Stock Exchange of Thailand)
such as The Erawan Group Public Company Limited (ERW), Central Plaza Hotel Public Company Limited (CENTEL)
and Asia Hotel Public Company Limited (ASIA). Using Extreme Value Theory and decisions on Belief Functions. The
data was used for prediction is secondary daily data, gold price, set index and profit of the company during 2004 —
2014. Including Extreme Value Theory base on GEV and GPD Method and predict the highest value of return in 5

years, 10 years and 15 years. The results of this study show that ASIA offers the highest returns and risk.
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