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Abstract

The objective of the study of economics factors affecting the stock price of Krung Thai
Bank Public Company Limited (KTB) is to study economic factors that determine stock price of
Krung Thai Bank Public Company Limited (KTB).

The economic factors in this study are interest rate (INF), the twelve-month deposit
interest rate (IRT), the Dow Jones index (DJIA), trading volume of banking sector (BVOL) and
dividend per share (DIV).The data of mentioned factors are as of January 2008 to December
2012 ; which are 60 months in total. Multiple linear regressions with ordinary least squares
(OLS) are used to analyze the data.

The results show that, the Dow Jones index (DJIA) is statistically positively related to
the stock price of Krung Thai Bank Public Company Limited (KTB) but dividend per share
(DIV) is statistically negatively related to the stock price of Krung Thai Bank Public Company

Limited (KTB) at the 0.05 significance level.
Keywords: economic factors, stock price, Krung Thai Bank Public Company Limited
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