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ABSTRACT 

 

 This study examines the impact of director’s share trading in the Thai stock 

market from 2013 to 2015. Directors who have more information about their firms than 

investors may use inside information in their trading. When directors send big stock 

transactions of buying or selling order, it may affects to stock price. The results in this 

paper show that there is only positive abnormal return briefly in small firms after 

directors buy their shares.  The cross-sectional regression shows that job position such 

as Chief Executive Officer Position, abnormal trading volume, and number of day from 

trading date and reporting date have influence to movement of stock price.  
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