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The Factor Affecting the SET50 Index in The Stock Exchange of Thailand
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ABSTRACT

The objective of this study is to study the factors affecting the SET50 stock price index in the
Stock Exchange of Thailand. Which factors are used include the Dow Jones Industrial Index (DJI),
Crude Qil Price, WTI (Qil), Gold Price (Gold), Net Local Institutes (NL), Net Proprietary Trading (NP),
Net Foreign Investors (NF) are secondary monthly data. The study period began from January 2014
to December 2018, a total of 60 months with complex regression analysis by least squares method.
The study found that the factors affecting the SET50 stock price index are the Dow Jones Industrial

Index (DJI), WTI crude oil price (95%) which is in the same direction as the SET50 stock price index

Keywords : SET50 stock price index, Dow Jones industrial index, net local institutes, net proprietary

trading, net foreign investors
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