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Factors affecting the price index of technology industry group stocks
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Abstract

The purpose of this research was to study factors that affect the Price Index of Technology
Industry Group Stocks. The factors used in this research are Consumer Price Index (CPI), Dow Jones
index (DJIA), Inflation Rate (INF), Baht to US. Dallas Exchange Rate (USD) and Trading value of
Technology Industry Group Stocks (TV). By using monthly secondary data from January 2008 to
December 2012, 60 months in total, were used to analyze by using Multiple Linear Regressions with
Ordinary Least Squares (OLS).

The results research that significantly affected and varied as the Price Index of Technology
Industry Group Stocks were Dow Jones index (DJIA) and Trading value of Technology Group (TV).

Furthermore, It was found that the Consumer Price Index (CPI), Inflation Rate (INF), and Baht to
US. Dallas Exchange Rate (USD) were not correlated with changes in the Price Index of Technology
Industry Group Stocks at a statistically significant level. Hence, changes in these variables were not

explanatory of changes in the Price Index of Technology Industry Group Stocks.

Keywords: stocks price index, investment, technology industry
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