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ABSTRACT



Objectives of Independent research. (1) This is to study Thai economic factors. (2)
To study the relationship of the consumer price index (CPI), Dow Jones Industrial Index
(DJI), Gross domestic product (GDP), US Dollar Index (DXY) whether it is related to or
affects the Thai stock market index (SET Index) In this study, the secondary data set for 10
years from 2011-2020 will be collected on a quarterly basis for a total of 40 quarters in this
study. SPSS by Descriptive Statistics and Quantitative Analysis (Quantitively Analysis) by
studying and analyzing the calculation results in the form of Multiple Regression Analysis.

Data analysis (1). Verify the accuracy of the information before being analyzed by
sample selection (Observation) that can be used for analysis. The samples to be analyzed
had complete variables. and in each variable there must be no errors lost data Because if
using a model that requires a variable with a zero value, it will not be possible (2). therefore
enter the data into the computer Using a statistical testing program (3). The statistical
analysis was performed using Multiple Regression Analysis and the technique of selecting
independent variables into the regression equation.

The results showed that the independent variables Can explain the economic factors
affecting the SET Index (SET Index) 64.40%, the other 35.60% caused by other factors The
independent variable had a significant value of 0.05, meaning the 10-year bond yield
(BOND 10 Y) had a coefficient of 3.382. If the change in the bond yield of 10 years (BOND
10 Y) changes by 1 unit, it will affect the change of Stock Exchange Index (SET) 3.382
units in the same direction. The Dow Jones Industrial Average (DJI) has a coefficient of
4.022. If the change in the Dow Jones Industrial Average (DJI) changes by 1 unit, it will

affect the change in Stock Exchange Index (SET) 4.022 units in the same direction.

Hypothesis test results found that economic factors affecting the stock market index
of Thailand It was found that the changing factors of the 10-year bond yield (BOND 10 Y)
and the Dow Jones Industrial Average (DJI) were related in the same direction as the Stock

Exchange of Thailand (SET Index). The 0.05 level satisfies the established hypothesis.
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