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Abstract

This research aims to study the impact of economic and performance factor on the
stock price of the service industrial companies in transportation and logistics sectors in the
Stock Exchange of Thailand. Which are secondary data collected monthly, divided into 2
groups which are economic factors used between January 2013 and December 2019, a total
of 84 months and a performance factor of 16 companies in the in transportation and logistics
sectors used between January 2015 and December 2019, totaling 60 months, including data
from SETSMART database, Bank of Thailand and Trade Policy and Strategy Office. Using
multiple regression analysis by the Enter method. The results showed that economic factors,
such as money supply in the economy and Consumer Price Index have a positive impact on
the stock price. The exchange rate for Thai baht per US dollar have a negative impact on the
stock price. While the performance factors, such as the market price to book value per share,
the book value per share have a positive impact on the stock prices of the service industrial
companies in transportation and logistics sectors in the Stock Exchange of Thailand with

statistical significance at the level of 0.05.
Keywords : Economic factor, Corporate performance, Stock price
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UnstandardizedCoefficien StandardizedCoef

JademaiAsugng ts ficients

B Std. Error Beta t Sig.
(Constant) 405.770 250.372 1.621 0.110
EUS -19.210 3.036 -418 -6.328 0.000%
BMZ 4.981E-5 .000 .884 12.363 0.000*
CPI -3.122 1.260 -.140 -2.479 0.016*
INT -31.095 19.367 -.159 -1.606 0.113

R?= 0.935 Adjusted R*= 0.931Durbin-Watson = 1.807 F= 240.810 p-value = 0.000
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