UIFUNIN

R4

14 J J
“@NAUIYUY.” 2552 Tnad Yad (13 nINRIAN):15

Q

aw

J o J a 4 a [ J
39U ﬁﬂﬂlllﬁ’) , 2545 MIAINU NTUNNA: TS INUANHIINRYTITUAEAT.
dy 1Y [ 4 1 o dv = Y
APNITITITUY BEX.G]aTQﬂﬁﬂﬂiwmlﬁﬂﬂizmﬁqﬂEJ . 2549 BUZMIANAITHUNMIANNIUN
aInu

v
Y Aa -4

1Y AaAan [ { [ 4 Q' a Jd
UING 15090N0; 1Az 09N gNBAINA. 2547. YU NUHATIN 1. ngamn 4 : thededanium
[ 4 1
aanarannsndualszme ne.
a [ o a 4 = d’ [ o d a v d'
onas adadilszavy , 2548, msanmmanlasumilasvessimvannindvosustnnan
= d' Yo A YV Yo A U = 9 9 a
nzdisuitlasuaenldiudauiivinsamsvesSgnseenyu, msnuaduuuddsy
VIIFINININ MR  urInedeFes 1y
v A a A =S v v W ] d‘ =y Y Y1
WATe1 NUNRANTIAY 2547, MIANINANIZNUYRIUSUIUAVANNU TR DD VDI UYAD
HanoUINUYBIRUA IR INPENATIMNIIAEINY | ARz dlvomans I N151TaT,
ANIMIVINTFIN | PNaINTaiNMINeIde
s X d o v A o 1
WIOUIA YBIIATZNA 2548 MIasnuugMazmslszgna ngunna: dniniiuniuvs
4 a Y]
PNAINTAUNIINGAY
a 0o w A 4 a
37 89N111.2550 .MsasnuuMIfRANaz NGB (Investments).nJUNNA: G 1T NHUNIUANTO-F 4.
1590 1AMIAUd 2545 MmNy msnaaeuiie dalszansmnvesnaarannSneura
o a [ 4 4
Uszmalng Aemuudiaes ARIMA |, UHIINNAUEUAVOH Y
o 4 4 H (Y] [y d Y
ANHYY WUFUFHIUUN , 2550, MSANBINANIZNUVBINIUANHUADTIMBOVIBHANNSNER
= (Y] . d v 9 9 a a a
sanzidauluamananninduvalszmalne , msduatwnudaszuimsgsn
PTNa , yrIneases vy
o 1Y Y [y 4 1 2
aoniuiaaNuiaaany amananninduralszmealne 2548, msasnuluasianswil.
1 A A a 4 [y [ 4 1
n3amne : Fhedodenurinaiananninduralszmene.
Y [ [ 1Y 4 1 a
aoniuiaaNuiaaanu amanannsnduralszmalne. 2548, mydlszidivyam
a o d X a o oA ' A A a <o
aunswamsaanuluasiasnil AuNAsIN 1. ngamne : fhededaiuiiaaia

v [ -4 ]
’Haﬂ‘ﬂi‘WﬂLLWiﬂi%L‘Vlﬁllﬂﬂ.



50

v 9 v 4 ] Y g Y d‘ (%
ﬁﬂ’]ﬂu‘W@lu’]ﬂﬁ’lNg@ﬁ’lﬂnu G]a'lﬂwaﬂmjwmlﬁ\‘lﬂjglﬂﬁhlﬂﬂ 2548 ANNIVIAUNYINUVAIN

MInil AgaUnNa aonfuiannaNaaanu.

it vy <. oA
ﬁNWﬂN@aTﬂﬁi’]ﬁWﬁﬁuqﬂﬂ L2552, ANUIHIUN [izuuaauulau]. LN

v
http://www.thaibond.com (15 WAy 2552).

ANANAIAATIENTHI] Ine. 2549, “ﬂ%umﬁ’uﬁﬁaamammmﬂ%’ausn.” [szuveoulai].
WA http://www.thaibma.or.th (1 AUATRUE 2552).

ﬂugﬁﬁ'@ﬂﬂﬁlﬁﬂﬁﬁﬂﬁqﬂﬂ. 2547. a%mu1ﬂ1iﬂﬁ1ﬂﬂi"lﬁ"ﬁ1’i‘ﬁ"lﬂﬂ.

gudduaiumsiannnuinaingiu.2552. Feamamsasny. [szuuoou lai].

l,ma'qﬁm http://www.tsi-thailand.org (20 INH18U 2552).

Fama, Eugene F.,Fisher Lawrence.,Jensen,Micheal C.and Roll Richard. “The Adjustment of
Stock Prices to New Information.” International Economic Review 10 (February
1969):1-21

Holthausen,R.,and Leftwich,R., The Effect of Bond Rating Changes on Common Stock Prices.

Journal of Financial Economics 17 (September 1986):57-89

Kim Yongtae, and Nabar Sandeep. Why Do Stock Prices React to Bond Rating

Downgrades?.Managerial Finance.Patrington,2003.Vol.29,Iss.11,pg.93-10

Mckinley A. Craig , Events Studies in Economics and Finance .Journal of Economic Literature

(March 1997):13-39



