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The sectors which affect to the Bank sector Index of Stock Exchange Thailand
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ABSTRACT

The objective of this study is to study the factors which affect to the Bank sector Index of Stock Exchange
Thailand. The factors had been studied in this study were Bank sector index of Stock Exchange Thailand
(SETBANK), Inflation rate (INF), Real Interest Rate (RINT), Dividend Yield (DIY), Real Gross Domestic Product
(RGDP), Non-Performing Loan (NPL) and Total Loan Commercial Banks Registered in Thailand (LOAN). The
study was analyzed by using secondary datum during three months which started form third quarter of 2002 to third
quarter of 2017, in total 61 datum, by using Multiple Linear Regressions with Ordinary Least Squares (OLS) to
analyze the datum.

According to the study found that, at the confidence of 95%, the sectors which affected to the Bank sector
Index of Stock Exchange, Thailand were Dividend Yield (DIY), and Non-Performing Loan (NPL) were in the
opposite connection. In the other way, Real Gross Domestic Product (RGDP) was in the same way connection.
Keywords: Bank sector Index of Stock Exchange Thailand, Dividend Yield, Real Gross Domestic Product,

Non-Performing Loan
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