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ABSTRACT

The objectives of this study are the statistics of economic factors related to the stock price index of the food and
beverages sector in the stock exchange of Thailand The secondary data used for this study is collected from April 2019 to
March 2022 by quarters and this can be calculated as 12 quarters. The groups of examples used for this study are
Consumer Price Index (CPI), West Texas Intermediate (WTI), Deposit Interest Rate 3 months (FIX3) and Dollars to Thai
Bath Exchange rate (EX). The factors is considered and analyzed on the relationship between the factors and the share
price of are Zen Corporation Group Public Co Ltd. (ZEN), Minor International Public Co Ltd. (MINT), Thoresen Thai
Agencies Public Co Ltd. (TTA), After You Public Co Ltd. (AU) and MK Restaurant Group Public Co Ltd. (M) by

Multiple Linear Regression and Least Squares method with Enter program.

The results show that the change of West Texas Intermediate (WTI) by 1% will result in the change in the same
direction of TTA’s, MINT’s and ZEN’s share price by 148.20%, 104.10% and 117.60%, respectively. In addition, the
change of Deposit Interest Rate 3 months (FIX3)by 1% will result in the change in the same direction will result in the
change in the same direction of MINT’s, M’s and ZEN’s share price by 44.70% ,69.90% ,30.40%. For Dollars to Thai
Bath Exchange by 1% will result in the change in the opposite direction of AU’s and ZEN’s share price by 58.60%,

32.10%.

Hypothesis test results It was found that West Texas Intermediate (WTI) and Deposit Interest Rate 3 months
(FIX3) correlate to the stock price index in food and beverage sector in the same direction. For Dollars to Thai Bath
Exchange correlate to the stock price index in food and beverage sector in the opposite direction. And the Consumer
Price Index (CPI) was found do not correlate to statistically significant the stock price index in food and beverage sector

in the stock exchange of Thailand.

Keywords : Capital Market, Food and beverages Business , Equity
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