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ABSTRACT

This research studied the effect factors affecting on rate of return of transportation and
logistics Sector in Thailand stock exchange. Using Quantile regression. Analyzed data is a
secondary data from January 1996 to January 2016 on the monthly data for 20 years. For factors are
consisting of: Baltic exchange dry index , Singapore international monetary exchange and Interest
rate as well as for four securities in transportation and logistics sector are consisting of :
Jutha maritime public company limited (JUTHA),Precious shipping public company limited ( PSL )
Thoresen Thai agencies public company limited (TTA) ,Regional container lines public company
limited (RCL). The result of unit root test by using Augmented Dickey Fuller Test (ADF) was found
that factors data and rate of return of the Transportation and Logistics Sector in Thailand stock
exchange showed that “stationary” at level or I (0). Furthermore, the data was analyzed the
relationship using quantile regression. It was found that Baltic exchange dry index have a positive
effects on return rate of all four securities. While, Interest rate have a negative effects on PSL, TTA
and RCL, respectively .In addition, Singapore international monetary exchange has no effects on the

rate of return from the transport and logistics in stock exchange of Thailand

The comparison of the analysis results with level of Quantile regression was found that

Baltic exchange dry index have effects on JUTHA and PSL, it decreasing when rate of return they
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are increased. While, the highest effects of rate of return on TTA is at quantile 0.75. Second is at
0.25 and 0.50 sequentially. But, it effects on RCL just return rate of RCL is a high (Quantile 0.75)
return rate only. Moreover, it was found that Interest rate effects on return rate of RCL are
decreasing when rate of return they are increasing. Nevertheless, Interest rate effects on PSL and

TTA just return rate of PSL and TTA is a low (Quantile 0.25) return rate.



