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Abstract

This article aimed to study 1) the factors that affects the stock price in the group of commercial
banks in the Stock Exchange of Thailand; and 2) to compare the factors that affects the stock price in the
group of commercial banks in the Stock Exchange of Thailand. Qualitative research is used to do this
research by using secondary data and time series monthly from January, 2011 to December, 2020 that
total 12 O months. Analysing the data by using the gained data to calculate the coefficient of each
independent variables and using the data that has been tested to calculate to find the correlation and
dependent variables by using the multiple linear regression by analysing the collected variables by adding
independent variables in stepwise regression and collecting variables by enter regression.

It was found that the factors that affects stock price in the group of commercial banks in the Stock
Exchange of Thailand were Dow Jones Industrial Index, the exchange rate between US dollar and Thai
Baht, SET Index, consumer price index, and inflation rate. Founded knowledge of this research is let
investors who want to invest in the group of commercial banks in the Stock Exchange of Thailand know

that the factors affecting the stock prices, so they can decide if they should invest.
Keywords: The Group of Commercial Banks; Stock Prices; Stock Exchange of Thailand
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