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The factors affecting the stock price index of the bank sector
in The Securities Exchange of Thailand

1 Y d = A aa
MG gUs tas JII_VAITAINVITY AT.ITTUIN VIUFUIAT

o a

1 a Y 1 a a A a a Y
VAUNAINYIAY NQUITINITNU AUSVINITTIND, iJﬁTW]fﬂﬁfJﬁE)ﬂTiﬁHllﬂﬂ, JutamasSS@gsb.or.th

[ 1

UNAMER
=1 %’, dyde/ 4 d' = v A 1 v A o o o 1 a o
MsfnInTINLInglssasaieAn T deNinaneAr s 1IAHANNTNENGUTUIAIT WYY (BANK)
& o A o a = g’/ dy 9 = Y (Y @ d [} v
FadadeMhwninsanlunsdneluaiedl laun dfismfuaaiandnnindunsdlszimalng (SET) sas

v A Y a o a

= v oa ' s o Y o 2 a
Lmﬂ!,‘l_]aﬂuﬁ'SW'JWQN‘HUTﬂﬁE]ﬂﬁ]ﬁﬁ?iﬁ‘ﬁiﬁ"l ﬂ“]fui"lﬂ"lﬁﬂiiﬂﬂﬂWﬂiuﬂi&ﬂﬁ ﬂﬁﬁ'“\ﬂ!ﬂ/‘lﬂ ﬁ]ﬁi?ﬂ@ﬂlﬂﬂl\iuf?hﬂ

9 1
% a

52913 Lﬁauuagé”mmamﬁﬂgﬂﬁ’ﬁmdawua MRR) TaglFteyanavgizuiudeyasaiuaniume
AU TENINURBUNATIAN 2556 DI TUNAY 2560 T UTZEZIAN 60 1HoU TasiTmIadwaunisonnoy
HUDWHA (Multiple Regression Analysis) wamiﬁﬂmﬁﬁzﬁummg%aﬁu%’aﬂaz 95 W‘]J’J'Wﬁl’mﬂﬁﬁﬁnﬂiﬂ
pBUAFTIMIMANNTNInguELIAITAYE (BANK) laun driisiauaaianannindunsdszina’lng
(SET) sa3513uiile uaizfj"mmamﬁﬂgﬂﬁ'ﬁwéaﬂ%uﬁ (MRR) Tasnanuduwus lunanmudeduedial

v o W a @

a y 1A ' s o a v o d9 a o
‘LJfJ?ﬂﬂﬂJuVlNﬁﬂﬁ lLaZﬂ@]iHLaﬂ!']_]afJ“L!ﬁZ‘W’JNNu‘UW]ﬁ@ﬂ@aﬁﬂifﬁ’iiﬁ"l uﬂamﬁuwuﬂumﬁmamﬁ%ﬁmu

] = o w a 1 v A

o a o a Ay o o & a <
DYNNUITIAUYNNADA ﬁ?uﬁ?ilﬂ‘i'ﬂNLﬁiBﬁﬂ%ﬁqﬂﬁWﬂﬂﬂﬂ"ﬁ‘LliWﬂTViﬁﬂﬂiWﬂﬂqu‘ﬁuWﬂ1ﬁW1ﬂ!"ﬁﬂ (BANK)

7]

v
9 o aa

Y 1w A Y a o A A ° A ' Ao
"lmm ﬂﬂfuﬁﬂ”ﬂﬂ’iiﬂﬂﬂ?fﬂuﬂiﬁimﬁ wazoasiaendoNurnlsza 3 wou ’t‘)EJNhliJiJ‘L!EJZ‘ﬂﬂQJTI"NﬁﬂG]

msda: drlinmfuaaandannind, dxiisnmdnnindngusuasmalyd

ABSTRACT

The objective of this study is to investigate the factors affecting the stock price index of the bank sector
(BANK). The factors that considering this study are the Stock Exchange of Thailand price index(SET), Thai Baht
to US Dollar exchange rate (EXR), Consumer price index, Inflation rate, Fixed deposit account 3 months and
Minimum retail rate(MRR). The secondary data was the quantitative monthly data between January 2013 and
December 2017; 60 months in total by using the Multiple Regression to analyse data.

The results showed that the Stock Exchange of Thailand price index (SET), Inflation rate and Minimum
retail rate(MRR) were statistically significant at 95 percent level of confidence and positively affect the stock price
index of bank sector. Thai Baht to US Dollar exchange rate (EXR) was statistically significant but had negative

relationship.

Keywords: STOCK PRICE INDEX, STOCK PRICE INDEX OF THE BANK SECTOR
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