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In this thesis, the researcher investigates factors influencing the price of
gold bars on the futures market.

In carrying out this investigation, the researcher used an econometric
model to estimate the coefficient of independent variables. Relevant time series
secondary daily data from the period between April 1, 2010 and September
30, 2010, a total of 114 days, were utilized in the analysis conducted by the
researcher.

Findings are as follows:

The contract price for gold bar futures on the previous day, the baht/dollar
exchange rate, the price of gold bars in Hong Kong, and the price of silver metal

on the London market were factors all found to be positively correlated with

(5)
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the price of gold bars on the futures market. This finding was congruent with
the set hypothesis postulated for this investigation at a statistically significant
level and was explanatory of changes in dependent variables at the level of

95.52 percent.

(6)
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