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Atiphat Rojanawutthitikun. (2011). The Determinants on Performance of Banking-sector Stocks.
Master’s Project, M.Econ. (Managerial Economics). Bangkok: Graduate School,

Srinakharinwirot University. Project Advisor: Assistant Professor Raveepan Saleepon.

The objective of the research was to study of the determinants on performance of banking-

sector stocks.

The study was performed base on statistic data which was secondary data during three months
fourth of 2005 to three months second of 2009 totals of fifteen three months as three months data in
order to analyst the determinants on performance of banking-sector stocks. Multiple linear regression

by ordinary least squares were applied for this study.

As result, it found that there was relationship between all variable free namely inflation, real
interest rate, average dividend and real GDP. Find have one variable can forecast performance of

banking-sector stocks significance of statistic 0.05
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1. Haminaaeay (Multiple Linear Regression)

Standardized Co]]inearity
Sutls Unstandardized Coefficients T Ssig
Coefficients Statistics
Std. Error Beta Tolerance VIF
(Constant)
-1.827 19.715
-.093 0.928
INF
1.503 1.235 1.394 0.022 44455
1.216 0.252
RINT
0.947 1.273 0.861 0.022 45.300
0.744 0.474
DIV
0.337 17.452 0.004 0.823 1.215
0.019 0.985
RGDP
5.022 4.326 0.579 0.844 1.185
3.093 0.011*
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