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Abstract

The objective of this research is to test day-of-the-week effects on returns “of indexes in
the Stock Exchange of Thailand. The usage data in this research is 37 indexes |in the Stock
Exchange of Thailand since 5" January 2003 to 30" December 2008 which conlsist of 1,225
days while the statistical method used in this research is multiple regressions. It i$ found that

there is inconsistent pattern for day-of-the-week effects on returns of indexes In the Stock

Exchange of Thailand.
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