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In this thesis, the researcher investigates factors affecting movements
of the price of five percent white rice on the Agricultural Futures Exchange
of Thailand in addition to providing forecasts of future price trends.

To carry out this investigation, the researcher collected relevant daily
secondary data from the period of January 1 to December 31, 2009. The data
collected were subsequently analyzed by means of an application of the
ordinary least squares (OLS) method.

Findings are as follows:

The researcher found that the price of five percent white rice on the
Agricultural Futures Exchange of Thailand was directly correlated with the

bath/US dollar exchange rate and the wholesale price of five percent white

(5)
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rice as determined by the Department of Internal Trade. However, the time of
harvest of main-season paddy and off-season paddy was found to be inversely
correlated with the price of five percent white rice on the Agricultural Futures
Exchange of Thailand at the statistically significant level of 99 percent. These
finding were in accordance with the set hypothesis postulated for this nquiry.
In respect to forecasting the price trend of five percent white rice on the
Agricultural Futures Exchange of Thailand for the 1 to 29 January 2010
period, the researcher forecasts a price decrease. Finally, also forecast is a

tendency for the price level to fluctuate widely.

(6)
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