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Cusulative
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Factor Loading

Factor | Factor 2 Factor 3

Factor 4

.31886" .57555¢ - .34303*
-.12083 -.04567 .86555*
.30863" 146t .40368°
-.06095 01540 .04770
. 14010 -.00691  -.01410
09074 -.08137 7274
.72956* 13838 -.12403
.73804*  -.08596 07561
.08396 -.11997 13846

-.09866 .85851*  -.12115

1.65638 1.12057  1.04483

16.6 11.2 10.4

16.6 27.8 38.2
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08834
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Factor 5 Comsunality Uniqueness

-.08709 57079 42921
-.00861 76748 23252
15803 41281 58713
-07639 66802 33198
07109 32640 67360
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06036 76623 23377
1.01456
10.1
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11 Subperiod |

Factor Loading

Index Factor 1 Factor 2 Factor 3  Factor 4 Cossunality Uniqueness
sadianidy © o aospet .S7839° 10198 06002 52921 47079
frfuan 69605 -.27024  -.29610 04083 64684 35316
I'ﬂn 323 052 18323 02473 48714 51286
autm 15776 -.06279  .67855°  -.14843 51128 48872
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faudd S 13s7 L7838t -.22997 02137 67514 31486

Eigen value  1.87435 1.13292  1.09113  1.03989

1 Variance

explained 18.7 11.3 10.9 10.4
Cusulative

1 variance

Ie:plained 18.7 30.1 1.0 31.4
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Factor Loading

Index Factor | Factor 2 Factor 3 Factor 4 Factor 5 Comsunality Uniqueness
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1 Variance

explained 13.7 13.0 11.5 10.7 10.4.
Cusulative

1 variance

explained 13.7 ’ 2.7 38.2 48.9 59.3

wuruing  + Slluandg 8ot -









102
aataninn¥ndilyasascinansevudanisiadouinivasfidgisrninana

winn¥uitfauynussinAnduyisvuaszunuing

[ ' v 2 )
wataznn1sdng1tluunidatanataiaudqu i mgAnssunas
LadauluaTunasfsisrniaaauXnn¥ndosanguussindazYuaaninailty
v : i H 4 y
1nduagfulinsusnis idsunassaskdilsininataulnninslueda  fiuda
dl ] » o L L4 4
n1TiAdauInInT auua TN lueAn lud w70 ds s Tedilun1sAIANITALY?
NHEERL CHEREELERUIT HUEATA T ST PEERA LU RN ERUNER R LT EL LR R
Ldyanaanquuinn¥niaayuisagnisnszatenitaaqu il lundnn¥niineanqu
UszindazSuaeninalatiessnaruSuNudssuatedns1uanauununa
w¥nn¥ndlunquis i ndildsuraan wazluurUssindna 1w ¥uiusi Julunag
v i
asafiudan  uaz3anmwanisiiatTasuiadssnsuifu  woAnssunasiadaulug
L] y L] L]
vasfdinaanquuszindazYuaaninatuainda¥usiufiusour1aUssindi Ay

y Yu v v v v ‘4
58.6% HallgadnumaauaIniITlig1IutIAAEAL IR IABIATAASLULUANITAARS

' . v . 1 i
nsevuAas 1 mEnn¥ndtaudngadafia¥uRusiunie 2 (Reneudasy¥uqa

nQuu¥Nn¥ndaaquin1als s Tudiaua1auu iy



	บทที่ 4 การวิเคราะห์ความสัมพันธ์ระหว่างดัชนีราคาตลาด

