PNA1591994

o [ -4 1 a =l = VoA
@]ﬁTﬂ‘Hﬁﬂﬂi‘WEJLL‘I’N‘]J?%WI?(UHIEJ. 2550. fl1Wi?)llﬂa1ﬂﬂ1ﬂﬂﬂwﬂlﬂiﬂﬂ!‘nﬂﬂ. UURAINUN:
http://www.set.or.th/setresearch/files/B_graph comparative 0807.pdf

(22 NINYIAN 2550)

. 2550, amzamanannIngmalszmea. uvasian:
http://www.sec.or.th/infocenter/report/Content_0000000173.jsp?categoryID=CAT00002

83 (22 NINYINN 2550)

' [} (Y] (Y] (%] v d Aa a
ﬂu@ﬂﬁ% v\lmaguaq, 2537. NIINAADUITAUAITNNHUANIUUDIIANNINE. ’J‘VIEHL!WL!‘T;
o a a 1% J
IFTHIMTATUWIVUNG UH1INVIQYTITNAAANT.
o & A a <7 aa = Jd A 1 J
NIIANA ATYVIAN. 2547, IATHINA Tli]iel{]!!ﬁgﬂ]ﬁﬂiZQﬂﬂ. L“I)'ENGI,‘I’UJ: AUTIATHIMTANT

PN INedesea .

Q( ~ a

[ a J
NIIANA ATYYIAN 1aze13 2

E]

J a (R o 1
UANIA. 2542, “‘Wi]@]ﬂ'iﬁﬂJﬂTiffNW'll!ﬁ'lﬂ'lﬁ:ﬂf}ﬁ'lﬂTi%W'J'Nﬁa'lﬂ
Y 1 = [ Y v J
ﬂ"lﬁ\iiﬁlﬂflflﬂﬂﬁa"lﬂﬁj ﬂﬂﬁﬁﬂiuﬂizl‘ﬂﬂq(ﬂﬂ” NIAUATHIAAAT

NINenagFealya (Fueeu-5uNAY): 16-51.

1 a Y a ¢ o (Y] a
Uga thunes. 2548. mydszidiumanudumiuvesnimfuaiedsmssarmsumsiszidiv
o a Aa o d a
ﬁ1§1ﬂﬂﬂﬁ1ﬂﬂ]u!!ﬁﬂx‘iﬁﬂﬁ Iﬂﬂ!!ﬂiﬁnﬁf‘)\‘l!!ﬂﬁﬂ!!ﬁ$I"lﬂﬁﬁ. ﬂTi‘f’%}uﬂ}J}”lll‘]J‘]Jﬂﬁig

ATHIMAATUTNG WINeaeTe v,

Toyr 1509095, 2550. MIUsZTINAUMANUAUNIUVDINAADUUNUVDITIANAD SUHY
4 a an S A d = i = = d vy Y
HazMUEIINTIA TALIB 91301DMIT 9131NMIBBNUAZDITINMIT. MIAUAIUILY

DATLATHIMAATUM N AN UHIINOGoTo W,



107

a Y o v v d o A a Y
Wiy pFmezuIn. 2545, anuduiussynaadanugumanssgiatazANUAUNIY
U U U ) a a = U

vasonmwanauunilunaandnnindluridngansugioveseilans Yueaniae
8M3 ezBuAINMIY. Inerwus InmMansuuda 9T aNMAN1aY,

v D a ¢ v a v o ¢ s

N3 A9aTENa. 2545, MIIATITHNIMUWNALANWUVUDIABINTBION : NIUANH
wannindlu ngudagneasiaazanuns. Mmsduaduuudassugmans

UM UNG WH1ING18 o911,

an o < 3 L4 a d o a
ATANYU ANTNYTA. 2531. NIAATICHIUNINLIAL: ﬂ151ﬂ§$ﬂ@ﬂﬂ1§!§ﬂu3‘n1@‘l§ﬂﬁ?~lnﬁ]
(Y] a 4 a @ a a
!!azaamﬂ‘uﬁ. UNIFTMNY: AUSINGFITAT NWW?ﬂﬂWaﬂﬂgl‘lﬂﬁuﬂﬁﬂiiﬂl
UMIEINN.
@ @ a a d Y (Y] v d
YT VUTINY. 2547. ﬂ'ﬁ3!ﬂ§1$ﬁﬂ’J'INEEENﬂ]ﬂﬂ1§ﬁ§nu1uﬂﬁ1ﬂﬁﬁﬂﬂi1/‘lﬂ. NIIANN:

v [ -4 1
@'fﬂﬂﬁaﬂV]ﬁWﬂLLﬂﬂﬂﬁglﬂﬁqﬂﬂ.

Black, F. 1976. “Studies of stock price volatility changes, Proceedings of the American

Statistical Association.” Business and Economic Statistics Section p. 177-181.

Bollerslev, Tim. 1986. “Generalized Autoregressive ConditionalHeteroskedasticity.” Journal

of Econometrics 31: 307-327.
Enders, Walter. 1995. Applied Econometric Time Series. NewYork: John Wiley&Sons.

Engle and Bollerslev. 1986. “Modelling the Persistence of Conditional Variances.”

Econometric Reviews 5(1): 1-50.

Engle, R. F. 1982. “Autoregressive conditional heteroskedasticity with estimates of the

variance of U.K. inflation” Econometrica 45: 987-1007.



108

Engle, R. F., Lilien, D. M. and Robins, R. P. 1987. “Estimating Time-varying Risk Premia in

the Term Structure: The ARCH-M Model.” Econometrica 55: 391-408.

Goyal, Amit. 2000. Predictability of Stock Return Volatility from GARCH Model.

Auvailable: http://bus.emory.edu/Agoya/docs/Garch.pdf (15 December 2006).

Gujarati, Damonar N. 1995. Basic Econometrics. 3"ed. New York: McGraw Hill.

Jones, Charles P. and Wilson, Jack W.. 1989. “Is stock price volatility Increasing?” Financial

Analysis Journal (November-December) p. 20-26.

Merville, Larry J. and Pieptea, Dan R.. 1989. “Stock-Price Volatility, Mean-Reverting

Diffusion, and Noise.” Journal of Financial Economics p. 193-217.

Najand, Mohammad. 2002. “Forecasting Stock Index Future Price Volatility: Linear vs.

Nonlinear Models.” The Financial Review 37: 93-104.

Nelson, Daniel B.. 1991. “Conditional heteroskedasticity in asset returns: a new approach”

Econometrica 59,2: 347-370.

Pindyck, R and Rubinfeld, D. 1998. Econometric Models and Economic Forecasts. 4" ed.

New-York: McGraw-Hill.

Reuters. 2007. Reuters Kobra ' Version 3.5.1. Available: Finance and Investment Center,

Chiang Mai Umiversity (26 March 2007).



