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Factors affecting the stock price of Sino-Thai Engineering & Construction Public
Company Limited.(STEC)
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ABSTRACT

The objective of the study of economics factors affecting the stock price of Sino-Thai
Engineering & Construction Public Company Limited.(STEC), this study used a secondary data and time
series in the period between January 2008 to December 2012 ; 60 months in total. multiple linear
regressions with ordinary least squares (OLS) in used to analyze the data.

The results of this studies show that Factor influencing changes the stock prices of Sino-Thai
Engineering & Construction Public Company Limited.(STEC), which include Exchange rate (EXR)and
Minimum Loan Rates (MLR) statistically are negatively the stock price of Sino-Thai Engineering &

Construction Public Company Limited.(STEC) at the 0.05 significance level
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Dependent Variable: STEC

Variable Coefficient Std. Error t-Statistic Prob.
BSI -0.010430 0.041688 -0.250185 0.8034
CMI 0.008759 0.064940 0.134872 0.8932
INF 0.007751 0.176617 0.043885 0.9652
MLR -3.571584 1.565885 -2.280873 0.0267
EXR -0.769545 0.336964 -2.283762 0.0265
R-squared 0.965189 Mean dependent var 9.412542

Adjusted R-squared 0.961173  S.D. dependent var 5.771427



S.E. of regression 1.137241  Akaike info criterion 3.206081

Sum squared resid 67.25243  Schwarz criterion 3.452568
Log likelihood -87.57939  F-statistic 240.2985
Durbin-Watson stat 1.829854  Prob(F-statistic) 0.000000
STEC=103.2968 + 0.008759CMI - 0.010430BSI+0.007751INF - 3.571584MLR-0.769545EXR

(0.134872) (-0.250185) (0.043885) (-2.280873)** (-2.283762)**

TagliA1  F-statistic 240.2985 (Sig = 0.00000)

R-Square = 0.965189
Adjusted R-squared = 0.961173
N = 59
Durbin-Watson stat = 1.829854
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