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In this thesis, the researcher investigates the security price index (SPI)
for the agriculture and food industry business.

In carrying out this investigation, the researcher examined factors
affecting the SPI for the agriculture and food industry business on the Stock
Exchange of Thailand (SET). Accordingly, using multiple regression analysis
and the ordinary least squares (OLS) method through applications of the
Econometric Views (Eviews) computer program, the researcher analyzed
daily data for the period between November 1, 2010 and March 31, 2011, a
total of 104 days.

Findings are as follows:
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209173
The value of agriculture and food industry securities bought and sold,
the price of Charoen Phokaphand Food Public Company Limited stocks and
the SET index were determined to be directly correlated with the SPI for the
agriculture and food industry business at a statistically significant level. This

finding was in consonance with the set hypothesis posited for this inquiry.
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