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The Influence of Days Months and Time in the Month to Return Rate of Major Indexes in

the Stock Exchange of Thailand
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Abstract

The objective of this research is to test influence of days, months, and time in the
month to return rate of major indexes in The Stock Exchange of Thailand, consisted of SET,
SET50, and SET100. The usage data in this research are 1,341 daily rate of return of 3
indexes. It is found that Friday and October have influenced to the rate of return of 3 major
indexes in the The Stock Exchange of Thailand. While, 15 first days and 15 last days, and 10
first days, next 10 days and 10 last days have not influenced to the rate of return of 3 major

indexes in the The Stock Exchange of Thailand.

Keywords: Rate of Return, Major indexes, Influence of Time
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