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ABSTRACT

The purpose of this study was the economic factors affecting the share price index
in the agricultural and food industries. Industrial products and resources By collecting
secondary data (Secondary data) on a quarterly time series (Time Series) from 2012 - 2020
Total 36 data and analyzing the data by Multiple Regression Analysis Method.

The results of the study found that Economic Factors Affecting Stock Index in Agro
and Food Industry Industrial goods and resources are the consumer price index (CPI),
unemployment rate (UNR), exchange rate US dollars, Thai baht (USDTHB), stock exchange
index (SET) at a statistically significant level of 0.01. The remaining variables are gross
domestic product. (GDP), weighted average deposit interest rate of commercial banks (DIR),
Business Sentiment Index (BSI), not correlated with stock price indexes in the agro-industry
and food industry. Industrial products and resources

Keywords : stock market indices, Agro & Food Industry, Industrials ,Resources
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Snsmenideuhndindumaniminvessuinsnidivg (DIR) -3.990499 0.0041
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ns@nwAsedl AelaiiRateyn Multicollinearity

ASNAFIUNISAATIZHNITANARY (Multiple Linear Regression )

ANSNT 4 LARIAN Multiple Linear Regression Analysis

Variable Coefficient Std. Error t-Statistic Prob.
C 100.740 247.656 0.407 0.687
GDP 0.000 0.000 -0.991 0.330
DIR -22.353 30911 -0.723 0.476
CPI 18.433 5.634 3.272 0.003
UNR 59.598 26.640 2.237 0.033
USDTHB 7.661 3.819 2.006 0.055
SET 0.139 0.033 4.255 0.000
BSI -2.092 1.500 -1.395 0.174

F-statistic = 6.854 R-squared = 0.631
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SETagro = 100.740 + 0.000GDP -22.353DIR + 18.433CPI + 59.598UNR + 7.661USDTHB
+ 0.139SET - 2.092BSI

9INNITIATIZNANNTOA0OULTITOUNUT AUUTBaTZAN9e) a1u19e5uefatiadenis
\nsughofidnasesviinaavdnnindngugraivnssuinunsuazgmanunssue1ms fovaz 63.10

a v a a1 v o Y oa

dnfewaz 36.90AnnTadedu TnefuusdassiiatdodAgi 0.05 laun avtsiaguilaa ( CPI)

Y

v v o

99111597997 (UNR ) svtlmananannsng (SET) sauusilifisyautivdAgnisada Ao wdndo
iaswlulszing  (GDP) snsineniluRudndaisaisivtnvessuinsnialsd (DIR) 9nsn
wandeu peaansansy umlne (USDTHB) sufianutetuniegsia (BS)

¥

nseszitadeniasegiandmansznudenvinanananninddudanannssu

LUURIRDIEUNS

SET, e = by +b5(GDP) + by(DIR) +bs(CPI) +by(UNR) + bs(USDTHB) + bg(SET) + b(BS)

AINAFDUANRHNNUSDE199189RUSDETE ( Correlation Matrix)
nsvnaeuduUssansanduiuSiie s nududsaass laun wansusiunasi

TuUsuwnel ( Gross Domestic Product) sasinendaiudindaasdisndnuessuinswidivd

(Average deposit interest rate) A4i51A15 USLaA ( Consumer Price Index) 8751115319914

v A

(Unemployment Rate ) §ns1uanidsu asaaisansy umbneg (USDTHB) Avdnainnannsng

1% '
VY]

(SET) fiwiianuiesiuniegsia (BS) luilmnuduiusseninadiuiundt 0.9 dslusudsdaseildly

ns@nwAsedl AelaiiRadeyn Multicollinearity

NSNAFDUAISAATIZHNT5AAAY (Multiple Linear Regression )

ANSNTE 5 LARIAN Multiple Linear Regression Analysis

Variable Coefficient Std. Error t-Statistic Prob.
C -145.908 95.222 -1.532 0.137
GDP 0.000 0.000 -1.092 0.284
DIR -5.641 11.885 -0.475 0.639
CPI 9.999 2.166 4.616 0.000
UNR 15.244 10.243 1.488 0.148
USDTHB 3.336 1.468 2.272 0.031
SET 0.086 0.013 6.812 0.000
BSI 0.856 0.577 1.484 0.149

F-statistic = 14.407 R-squared = 0.783
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SETnpus = -145.908 + 0.000GDP -5.641DIR + 9.999CPI + 15.244UNR + 3.336USDTHB +
0.086SET -0.856BSI

NAITIATIZAAUNITONNDYLTITOUNUIN ALUTDATZAY @unsaeduiefstadenia

@ [V 1

\wisugianiinasedvilnatananningduignamnssy Sevay 78.30 Bndeway 21.701ina1nTady

o o

au lnedwUsBassrmiaddni 0.05 laud dudsiaguslon (CP)  daswanildeu neaaniansy

C3 v o o aa A

v lne (USDTHB)  aastinaiandnning (SET) Aaudsilufiszauisddgynisadn Ao ndndue

v
=

1na57ululsEwnd ( GDP) 8851015319974 (UNR) 8519900 gtdusnngad ga9d1ndnues

5UIANTYE (DIR) AvllAUeiun19g3Aa (BSI)

nsasziladeniaasegiandwansenusadvinatananningnineins
WUUINABIFUNNT

SETresource = Do +b1(GDP) + by(DIR) +b(CPI) +bs(UNR) + bs(USDTHB) + be(SET) + b.(BSI)

AINAFDUANRHNNUSDE199189RUSDETE ( Correlation Matrix)

AInadeuduUsYANS anduusiesdu nuiiuwUssass Taun nandusiuiasiuly
Usewd ( Gross Domestic Product) 8as1aent eidurindtedsdrsimdnessurniswidad
(Average deposit interest rate) A 451A15 USInA ( Consumer Price Index) 8151115719414

v A

(Unemployment Rate ) §ns1uanidsu asaaisansy umbneg (USDTHB) Avdnainnannsng

1% '
VY]

(SET) siwiianuiesiuniegsia (BS) lalmnuduiusseninadiuiundt 0.9 dslusudsdaseildly

ns@nwAsedl AelaiiRadeyn Multicollinearity

NSNAFDUNISAATIZHNT5AAAY (Multiple Linear Regression )

AT 11 uAnaen Multiple Linear Regression Analysis

Variable Coefficient Std. Error t-Statistic Prob.
C 202.560 94.342 2.147 0.041
GDP 0.000 0.000 0.838 0.409
DIR -23.350 11.775 -1.983 0.057
CPI 7.985 2.146 3.721 0.001
UNR -1.766 10.148 -0.174 0.863
USDTHB -5.856 1.455 -4.025 0.000
SET 0.092 0.012 7.392 0.000
BSI 0.665 0.571 1.164 0.254

F-statistic = 28.032 R-squared = 0.875
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SETgresource = 202.560 + 0.000GDP -23.350DIR + 7.985CPI -1.766UNR -5.856USDTHB +
0.092SET + 0.665BSI
9INNITIATIZNANNTOA0OULTITOUNUT AUUTBaTZAN9e) a1u19e5uefatiadenis

wisyghandwmansenusedvinaianannindnguninens Sesar 87.50 8nseuaz 12.50 AN
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nanSaudintasnlulszmea (GDP) dnsineniletulindairifsnumtinvessuiaiswiavd (DIR)

813915319071 (UNR) sivtiadnaniesiuniegsia (BS)
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saa v o
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Y
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