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09.00 - 09.30 Price impacts and contributions to price discovery from disposition-prone 

selltrades in Thai stock market
��� ���� !"�# $�%�$&'()*!*$!
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09.30 - 10.00 Trading differences among different investor types in Thai stock market
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Long-Horizon Returns Predictability and Structural Break in Stock Exchange of
 Thailand 
��� ���"��,9.7�( $P2'(=Q,R$ 
��;-!*1,!��!2*3 "+,-./-.�0*#$.I/-!*1,!),"#!(

10.00 - 10.30 The Impact of Change in the Federal Funds Rate Target on the Stock Return
 in the Stock Exchange of Thailand: A Firm Level Analysis
��� ���:�,97.2'�( :#F;!�5&�!3/(9&)(
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10.30 - 11.00 Overreaction and Value Strategy during Thai Market Declines: Evidence from
 the 2007 Financial Crisis
��� ����/.� "�%�*�2
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11.00 - 11.30 Portfolio Choice toward Bank Related and Non Bank Related Mutual Funds: %.)/�#*#5=2,!9,&4W/2,!:&*/"59/-���7X=&b!;F,F/9.�%Q,&,/</:X#Y,�:1/f= 
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11.00 - 11.30 Portfolio Choice toward Bank Related and Non Bank Related Mutual Funds : 
A Case of Bangkok 
��� ���F,GF.� :8� $*%.2'(�!!8
��;:)!'Z),"#!(  81,9*%�,7.��!!8),"#!(
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��;-!*1,!��!2*3 81,9*%�,7.�:F �&<185

11.30 - 12.00 SGT Density with Conditional Volatility , Skewness and Kurtosis in the 
Estimation of VaR: A Case of the Stock Exchange of Thailand
��� ���2=7(j =!!+-c!�(9&)(
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13.30 - 14.00 Yield Curve Reaction to Monetary Policy Surprises : Evidence in Thailand
��� ���=,%*#�( %*9RW5&,8
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14.00 - 14.30 Global Factors on the Thai Yield Curve and the Effect of a Recent Crisis
��� ���Y,�*�   -,/Ff?/
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Institutional Ownership , Analyst Recommendation and Liquidity : Evidence from
 The Stock Exchange of Thailand
��� ����.F/./#(  �r'*#-./:%*&,����!9!!�  :7*)7.2X�,2�7,���/*�*#,  42>9�&
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14.30 - 15.00 ��!&"!>,&�9,8W./W9/!cb!=��*o8 (Volatility Smile) 47;�9,8",8,!+</2,!
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����9,8W./W9/4u& (Implied Volatility) % ?R�>3,2 SET50 Index Options
��� ����/).2�*v  b;%.2X*/.&,���7�,9.7�(  %=&"�$!!�,���))*Y,  F7,2,G3/(
9*%�,7.�2,!3.�2,! 81,9*%�,7.�81*�7
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<F> Realized Volatility 
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15.00 - 15.30 Black-Litterman Asset Allocation Technique with GARCH derived investorws 
view and extensions for Thai market 
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Asset pricing puzzle in emerging countries : an evidence of Thailand
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