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ABSTRACT
The purpose of this study is to examine factors affecting the SET50 Index in The Stock Exchange of
Thailand.
The factors in this study including Oil price (OIL), Minimum Loan Rate (MLR), Exchange Rate (EXG)
,Gold price (GOLD). The data were the corresponding monthly closing price from January 2013 to December 2016,
total 60 month. Multiple linear regressions with ordinary least squares (OLS) is used for data analyst.
The results shown that Oil price (OIL) statistically are positively affect securities price of SET50 Index

(SET 50) at the significance level of 0.05

Keywords: Factors, Stock Price Index, SET 50 Index
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N1INATDU Correlation Matrix llﬁﬂ\ii'ﬂlﬁuqﬂjqﬁqllﬂﬁﬂﬁﬁgllﬁagﬂﬁﬂ’]ﬁﬂﬁllwu‘ﬁ U ﬂi"l’]'«]ﬁﬂ R

e® .

' = o & = ' 1 a . . . o a a = H
TEUIN - 0.80 O3 + 0.80 ﬂﬁuu’ﬂﬂﬁ?ﬂ')’]]llllﬂﬂﬂiyﬁ'] Multlcollmearlty i$ﬁ31\1@]3llﬂiﬂﬁ§gﬂi%’cluﬂ'ﬁﬁﬂﬂ']ﬂﬁﬁ

Y
IS o

i awnsmhdulsdasznegluaumsnanesld

Tag1¥T1U51n51 EViews lun1smiiamiainnuduiusvesdulsaiag Taen13vin Multiple
Regressions 1azATIIEB AL IFRADNNARRYBITNNIT AN BT FoUSIvARANATOY F-Stat 1A% t-Stat
Taowadnsn ldinndouuaums 188

SET50 = -6.927728*%+0.025701**0IL+0.287195**MLR+0.000380**GOLD-1.482450EXG

(0.3459) (0.5686) (0.4944) (0.3035) (0.0000)
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Q ' n1sUszgulNdauawao1udv9s=AUUITIAANY1
o Lo vy v *

FEDERATION & 4 — —
Ason oo UN1sdnyl lbebo

N

WINOIYA aluady WO AN t-Statistic
*x wineda seRuTudiFameadan 0.05
Taalian: F-Statistic =9.204371 (AMBAIAYNIADA = 0.000009)
R-Squared =0.400986

Adjust R-Squared = 0.357421
Durbin-Watson = =2.436236

N =60

9 Y 9 Y Y aa A A
vindoyatiedu aunsaaqlldi msldadanaao F-sat Tunmsasivdenauindenoves
aun1s wansmudm 1dA1 F-Statistic 110D 9.204371 naglaanfod1dym1edda 1191890 0.000009 Faf
v o W qu' o Y Y 1 =3 1 Y 1a a s o a d'd 1
vedhagmeananduam ldilesndi 0.0s Jdwaldlfasaundagiu Ho : lilidanlsdasslag Mlinadons
i v o , o a o g
nasumlasrimaaiandnning SET 50 uavzesusuauuAgIusod nasnminez 1y +Stat lumsnaasy
o 4 (% v W a = 1 o A [ [ [ 4 o
AnuFuiusvesdlsaunualsaaseiazg Tasaulsaiu fe dvlisinmnaiananning SET 50 naza
wlsoaseldun Jadeana o
nadoulyanuulsdsiulinsivesnnunaianaou (Heteroskedasticity)
o o 1 ~a g 1 2 o A 1 ' P
VINHANINAANHINAT Prob Taaaa 0.05 i liudedn hinudywianuuwlsdsiuldastuesnnu
' 1 ) T v
AAAIAADY FUI9INA1 Prob AN 0.4094 FHeiiAmnnai 0.05 saiuez luamnsndfasauuagiuman
(Ho) w3enanludmisnilifeseniuauuagiunan (Ho)sea3U1an lunuilaynise Heteroskedasticity
@1:ia«’uﬁauﬂtymﬂ’J1uﬁuﬁuﬁ{ﬁumwmmmmmmﬁau (Autocorrelation)
o s b k9 & A 1y ¥ @ dw A s
vinnaninamanaag 0.05 vu lihiude i ldwulymianuduius fuwesvesnnuaaianaou ¥

A 4 = ' 2 A ' [ g} =2 1 a a [ A
1HU®I910AT Prob UAUNIND 0.4527 FIUAININNIT 0.05 muuﬁ]wzhlummmﬂgzﬁﬁﬁuumgwuwaﬂ (Ho) vig®

nanludmisnilifoseuiuauuagiundn (Ho) Seazlldan luwuilaynises Autocorrelation

5. unagUnazeravennz
=2 dy [ =2 o A 1 oA v o J v dy 2 o oa
MIANIU MM AN INaADATUTINAAIANANNTNY SET 50 A4 1. 310110 UAY (OIL),

o v { a 1A 4 o [ { a Y Y [}
2.311M849A1 (GOLD), 3.@9’15mamﬂﬁﬂmmmwmuuﬂaamsﬁmg (EXG), 4.ﬂ@§1ﬂﬂﬂlﬁﬂlﬂquﬂﬂ1i1ﬂi1’ii§
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31A1N04A1 (GOLD) +0.000380
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