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Abstract

The aim of this research was to study the factors that affect the Movement of Ag-
ribusiness Sector of Stock Exchange Thailand. The considered factors were Agribusiness

sector index of Stock Exchange Thailand (SETAGRI), Consumer Price Index (CPD, Minimum
Loan Rate (MLR), Business Sentiment Index (BSI), Crude oil price (OIL), Exchange Rate (EX),
Food Growth rate exports (FOOD). All factors were monthly average data from January 2012
to December 2016. Data analysis was performed using the Multiple Regression Analysis
Models.

The research results found that the factors that affect the Movement of Agribusiness

sector index of Stock Exchange of Thailand (SETAGRI) were Consumer Price Index (CPI),
Minimum Loan Rate (MLR), ), Business Sentiment Index (BSI), Food Growth rate exports(-
FOOD). The CPI factor, MLR factor, BSI factor and FOOD factor have affected the movement
of Agribusiness of Stock Exchange Thailand with with high confidence interval statistics
testing (95%) and this model can the short-term trend of Agribusiness sector index of Stock

Exchange of Thailand.

Keyword: SETAGRI, stock price index, Stock Exchange of Thailand
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Unstandarcized Standargized
Coelficients Coefhdents
Moded e Std. Error Bela 1 Sig
1 {Constant) 470186, 474 262 941 326
CFi 1.299] 2438 g6 529, 599
MLR -17.951 25113 173 718 478
831 2075 1178 220 1.762 054
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FOOD 542 247 248 2.193 Rixic
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Stardardized
Ungtandargized Coefficients | Coefficients
Model B S, Efrof Beta t 949
1 {Constant) -1080.596 321167 -3.366 001
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MLR 48197 14208 468 3.392 0061
BS1 3.067 1264 325 Z.426 014
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