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Abstract

The objective of this study is to examine factors affecting the resource industry group
index (RESOURC).

Independent factors are world oil price (NYMEX), world gold price (GOLD), exchange
rate between Thai Baht and US$ (EXR), Dow Jones Industrial Average (DJIA) and the Stock
Exchange of Thailand index (SET INDEX). Daily secondary data used are from January 1, 2014
to June 30, 2014. This study employs multiple regressions with ordinary least squares to test the
effect of the independent factors on RESOURC.

The results show that, at the statistical significance level of 95%, SET INDEX positively
affects RESOURC.

Keywords: Economic Factors, Resource Industry Group Index
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