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ABSTRACT

The key objective of the study is to investigate the Impact of
Macroeconomic Variables on Health Care Sector Index, The Stock Exchange of Thailand.
The variable including Minimum Loan Rate, Consumer price Index in category of Personal
treatment and service, SET Index, The exchange rate between Thai baht and US dollar
and Inflation rate. The time period examined is January 2014 - December 2018 make the
total of 60 months and all the test are conducted based on the monthly time series
from secondary data. To estimate the relationship using Multiple regression analysis

computed on Ordinary Least Square method

It is found that Consumer price Index in category of Personal treatment
and service and SET Index is positively to Health Care Sector Index. However, Inflation
rate is negatively related to Health Care Sector Index. While other variables consisting of
Minimum Loan Rate and the exchange rate between Thai baht and US dollar does not

have relationship with Health Care Sector Index.

Keyword: Macroeconomic Variables, SET Index and Health care sector Index
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