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ABSTRACT

This study aims to ascertain the influence of CBOE’s Volatility Index, Dow Jones Sustainability Index and
macroeconomic factors on the Thailand Sustainability Investment of The Stock Exchange of Thailand
(SETTHSI) and Hang Seng Corporate Sustainability Index (HSSUS) of Hong Kong Stock Exchange. According
to the result, Dow Jones Sustainability Index and crude oil price have the positive influence on the Thailand
Sustainability Investment and Hang Seng Corporate Sustainability Index of Hong Kong Stock Exchange.
CBOE’s Volatility Index and exchange rate have the negative influence on the Thailand Sustainability
Investment and Hang Seng Corporate Sustainability Index of Hong Kong Stock Exchange. The gold price has
the negative influence on the Thailand Sustainability Investment and has no significant relationship with
Hang Seng Corporate Sustainability Index of Hong Kong Stock Exchange.
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