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ABSTRACT

This study is a “Relationship Between Risk and Yield of Foreign Investment ETF Funds” with the objective
of finding the risk and yield of foreign investment ETF mutual funds. And create a forecast model for ETF mutual
funds that are suitable for investment by studying the prices of foreign ETFs, the exchange rate of baht per US dollar,
the Nasdaq 100 index, the DOW JONES index and the S&P 500 index. The data used in the analysis is compiled. Data
from secondary sources (Secondary Data), which is Time Series Data, collected monthly from
https://www.investing.com/. From January 2016 - December 2020 for a total of 60 months using correlation coefficient
analysis. It is a measure of the relationship between two variables in a straight line. The value of the correlation
coefficient indicates the degree of correlation is more or less. which has values between 1 and 1 by Pearson product
moment correlation coefficient. It is a statistic that measures variables at the Interval Scale or above. Use r as the
symbol. There is a criterion to measure the degree of relationship of variables. The results showed that From the
correlation coefficient analysis Correlation shows that the exchange rate of the baht against the US dollar, the Nasdaq
100 Index, the DOW JONES Index and the S&P 500 Index are related to foreign investment ETFs. in the same direction

According to research, it helps investors make the right decision to invest in ETFs.

Keywords : exchange rate, Nasdaq 100 Index, DOW JONES Index, S&P 500 Index, ETF Price
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