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ABSTRACT

The purpose of this study is to examine and compare the economic factors that affect share prices in the
construction service sector of Thailand and Vietham. The independent variables used in the model are Dow
Jones Industrial Average Index, the local currency exchange rate against the US dollar, and the inflation rate.
The dummy variable is indicates the period during the outbreak of the COVID-19 virus. The monthly historical
data from January 2017 until December 2022 is subject to multiple linear regression analysis (MLR). Results
indicate that the local currency exchange rate against the US dollar negatively affects share prices in the
construction service sector of Thailand and Vietnam. The Dow Jones Industrial Average index is found to
positively affect share prices in the construction service sector of Thailand and Vietnam. On the other hand,
the inflation rate and the dummy variable signifying the COVID-19 period are found to be insignificant factors.
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