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Abstract

The purpose of this research study was to study the economic factors on stock price index
changes resource industries group. There are 6 economic factors which are the Stock Exchange of
Thailand Index, Private Investment Index, Consumer price index, The exchange rate of US dollars
to baht Business Sentiment Index and Crude oil prices Index. This study will collect secondary data.
Which is collected monthly from January 2016 - December 2020, totaling 60 months. Using multiple
regression analysis. The results of the study found that The Stock Exchange of Thailand (SET),
Consumer Price Index (CPI) and Crude Oil Price Index (OIL) have a positive influence on the resource
industry stock price index. The USD/THB exchange rate (EX) and the Business Sentiment Index (BSI)
had a negative influence on the resource industry stock price index. statistically significant at the
0.05 level The Private Investment Index (Pll) was found to have no influence on the resource
industry stock price index. In the next study should be studied with different modeling methods.

and should bring qualitative data or other factors for analysis to compare the results of the study.
Keywords: Economic factors, Resources industry stock price index, Stock Exchange of Thailand
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