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The objective of this research is to study factors which affect the movement of the
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Exchange of Thailand Index (SET). All the factors studied are monthly average secondary
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Figure 1. Word energy consumption, 1990-2035
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GRUALT 35.16 9.88 9.04
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WOAINIU 14 10.35 16.75
FUNAN 14.32 11.7 17.88




71

{ @ J £ 1 @
A15199 5 ﬂ%ﬁ@‘ﬁﬁ1ﬂﬂiihﬂ1’ﬂi}uﬁ 5181@61! mumﬁau UNIIAN W.A. 2551 5\1 Lﬁﬂuﬁu’ﬂﬂh

G

W.A. 2553
1l 2551 2552 2553
1hou
UNIIAN 12650.36 8000.86 10067.33
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UNITIAY 33.1502 35.0738 33.2983
ANARUT 32.0151 36.1938 33.2261
TRGHY 31.6229 35.6629 32.5268
SUYRIAT] 31.8733 35.4578 32.4440
WOEMAN 32.5726 34.5237 32.6849
Uy 33.6592 34.1693 32.5864
NINYIAY 33.6592 34.1805 32.4074
GRUALT 34.2928 34.1504 31.4464
AU 34.1752 33.6972 30.5578
gany 35.1080 33.5810 30.1135
NOAINU 25.5652 33.3552 30.3614
FUAN 35.0824 33.5168 30.2963
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UnNInu 78.1 75.2 79.3
ANARUT 79.5 74.0 78.4
TRGHY 80.7 72.8 77.3
SUYREY 79.9 72.1 75.0
T ERGE 78.8 71.5 75.5
Uy 78.0 72.5 77.1
NINYIAY 78.9 73.4 79.3
GRUALT 77.7 74.5 80.8
ALY 76.8 75.6 81.5
Aa1nY 75.8 75.4 80.2
NOAINYY 74.2 76.5 79.0
FUNAN 74.8 77.7 80.8
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i 2551 2552 2553
hou

UNIINY 45.6 36.3 50.4
ANARUT 44.8 374 51.3
TRGHY 473 40.0 55.7
SUYREY 43.0 39.2 46.0
NHHNAY 43.9 45.5 49.9
Uy 40.9 46.3 52.1
NINYIAY 41.5 45.0 50.4
GRUALT 40.7 46.1 50.3
TRRGAY 41.0 49.0 50.6
Aa1nY 38.3 50.3 50.0
NOAINIIU 34.4 49.0 52.5
FUNAN 36.9 50.4 51.6
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UNITIAY 654.04 784.23 437.69
ANARUT 677.13 845.76 431.52
TRGHY 673.71 817.03 4315
SUYRIAT] 699.16 832.45 491.69
WA 737.4 833.65 560.41
Uy 776.79 768.59 597.48
NINYIAY 859.76 676.32 624
GRUALT 813.21 684.44 653.25
AU 845.5 596.54 717.07
gany 907.28 416.53 685.24
NOAINIIU 846.44 401.84 689.07
FUAN 858.1 449.96 734.54
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A15199 10 HANITAATIZUAUNITDANDULTINYIIUIU 6 alsoase

Variables Entered/ Removed”

Model

Variables

Entered

Variables

Removed

Method

BSI,
DIIA,
ccl,
WTI, EX,
SET

Enter

a. All requested variables entered.

b. Dependent Variable: Pel
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A15190 11 #aMsIAsIeH Model Summary aulsoase 6 aauls

Model Summary b

Adjusted Std. Error of Durbin-
Model R R Square R Square the Estimate Watson
1 .978% .956 .946 782.94096 2.018
a. Predictors: (Constant), BSI, DJIA, CCI, WTI, EX, SET
b. Dependent Variable: Pel
A1397 12 wamsBins 1z ANOVA daulsdass 6 fauds
ANOVAP
Sum of
Model Squares df Mean Square F Sig.
1 Regression 4.E+08 6 | 61719532 | 100.685 .000%
Residual 2.E+07 28 612996.6
Total 4.E+08 34

a. Predictors: (Constant), BSI, DJIA, CCI, WTI, EX, SET

b. Dependent Variable: Pel
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A15199 13 WAN3AATIZH Coefficients AI50a52 6 s

Coefficients®
Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) 32030 13226 2.422 .022
WTI 99.910 19.232 .405 5.195 .000 .260 3.849
SET 5.884 2.796 .309 2.104 .044 .073 13.628
EX -590.65 | 276.803 -.274 -2.134 .042 .096 10.423
CCI -218.28 96.483 -.179 -2.262 .032 .252 3.969
DIJIA .635 212 .288 2.990 .006 171 5.865
BSI 170.298 50.851 279 3.349 .002 .228 4.381
a. Dependent Variable: Pel
= a 4 . .. o a o
A137197 14 HANIIAATIZH Residuals Statistics a1 50d52 6 aauils
Residuals Statistics®
Minimum | Maximum Mean Std. Deviation N
Predicted Value 8962.9 20718 15760 3300.2549 35
Residual -1646.8 1040.1 .00000 710.50735 35
Std. Predicted Value -2.060 1.502 .000 1.000 35
Std. Residual -2.103 1.328 .000 .907 35

a. Dependent Variable: Pel
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o >~ a ' s o o A A 4 9y a A
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ﬂiy‘ﬁ”l Autocorrelation

Variables Entered/Removed”

Variables Variables

Model Entered Removed Method

1 BSI,
DIJIA,
WTI,

a

SET

Enter

a. All requested variables entered.

b. Dependent Variable: Pel

M13199 16 #AN13UATILH Model Summary #311/50a5% 4 fus

Model Summary P

Adjusted Std. Error of Durbin-
Model R R Square R Square the Estimate Watson
1 .970% 1941 .934 869.85333 1.777

a. Predictors: (Constant), BSI, DJIA, WTI, SET

b. Dependent Variable: Pel

A15199 17 HaN3AI1ZH ANOVA alsdase 4 dauals

ANOVA®
Sum of
Model Squares df Mean Square F Sig.
1 Regression 4.E+08 4 91195438 | 120.526 .000?
Residual 2.E+07 30 756644.8
Total 4.E+08 34

a. Predictors: (Constant), BSI, DJIA, WTI, SET

b. Dependent Variable: Pel
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A15199 18 WAN13AT1ZH Coefficients AI50a52 4 s

Coefficients®
Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) | -5821.3 2084.5 -2.793 .009
WTI 86.123 20.422 .349 4.217 .000 .284 3.517
SET 8.003 1.850 .420 4.325 .000 .207 4.833
DIIA .710 .204 .322 3.482 .002 .229 4.375
BSI 156.686 54.643 .257 2.867 .008 .244 4.098

a. Dependent Variable: Pel

A15199 19 HAN13A12H Residuals Statistics Au1/50a52 4 fuals

Residuals Statistics®

Minimum | Maximum Mean Std. Deviation N
Predicted Value 9256.4 20392 15760 3275.4962 35
Residual -1696.8 1435.0 .00000 817.08493 35
Std. Predicted Value -1.986 1.414 .000 1.000 35
Std. Residual -1.951 1.650 .000 .939 35

a. Dependent Variable: Pel
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