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Abstract
This study aims to study the relationship between stock price and trading
volume of the Information & Communication Technology sector listed on the stock
exchange of Thailand. This study, examines such relationship by using cointegration
method and granger’s causality test. The research samples are seven stocks in the

Information & Communication Technology sector listed on the stock exchange of
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Thailand. The study Imploird the time series econometrics, particularly application of
the unit root test, cointegration test and granger’s causality test. The result of
cointegration regression indicates the existence of long-run equilibrium between
stock price and trading volume. Granger’s causality test finds that a one-way
relationship between stock price and trading volume existed. No trading volume
granger’s causing price is found.

Keyword : cointegration; granger’s causality; stock price; treding volume
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