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Abstract

The objective of these study economic factors influences the industry in the
Stock Exchange of Thailand Index Transportation Division. The objectives are as
follows, To study the Economic Factors including stock price index of Thailand (Set
Index, Index Nasdaq, NYMAX exchange rate per U.S. dollar, The price of gold )
That affect the industry in the Stock Exchange of Thailand index category,
transportation (TRANS) in this study using daily data (Secondary Data) from 3
January 2006 to 31 January 2009 and data processing using software to test the
hypothesis, and multiple linear regression analysis of data (Multiple Regression
Analysis) to test the relationship between the independent and dependent variables.

The results showed that the 0.05 significance level, the relationship between
independent and dependent variables. The relationship is very high and can affect
the transport index and the industrial section of the test, the relationship between
stock price index of Thailand (Set Index, Index Nasdq, NYMAX price of oil per
U.S. dollar exchange rate. The gold price index found that prices of securities of
Thailand (Set Index) and the NASDAQ index, the NASDAQ had a relationship in

the same direction as statistically significant. There are many variables and
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relationships. Thus, the relationship is in the same direction. With the hypothesis that
significant, The price of gold bullion and crude oil prices NYMAX that correlate
significantly in the opposite direction.
KEYWORDS : ECONOMIC FACTORS, INDUSTRY GROUP INDEX,
TRANSPORTATION SECTOR
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A15197 4.2 Multiple Regressions

Unstandardized Collinearity
Coefficients Statistics
aals B Std. Error t Sig. Tolerance | VIF

ﬂlmﬂ‘ﬁ -179.515 19.169 | -9.365 0.000

Set Index 0.210 0.006 | 33.001 0.000 0.051 | 19.520
NASDAQ 0.016 0.002 7.829 0.000 0.098 | 10.167
Exchange Rate 5.798 0.479 | 12.106 0.000 0.094 | 10.597
Gold -0.006 0.000 | -39.411 0.000 0.294 | 3.397
NYMEX -0.149 0.014 | -10.779 0.000 0.571 | 1.750

R=0.978 R2=0.956  SEE=7.06 F=4213.825  Sig=0.000
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Modified Model
mswﬁ 4.3: Modified Model
Unstandardized Collinearity
Coefficients Statistics
TSI B Std. Error t Sig. Tolerance | VIF
ﬂ'”lm‘ﬁ 49911 3.088 | 16.162 | 0.000
Set Index 0.152 0.004 | 34.065 | 0.000 0.121 | 8.286
NASDAQ 0.028 0.002 | 15.191 | 0.000 0.133 | 7.513
Gold -0.007 0.000 | -50.387 | 0.000 0.410 | 2.441
NYMEX -0.220 0.013 | -16.464 | 0.000 0.700 | 1.429

R=0.975 R*=0.950 SEE=7.57665  F=4541.982  Sig=0.000
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