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ABSTRACT
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In this thesis, the researcher investigates factors influencing food and
beverage securities index on the Stock Exchange>of Thailand (SET).
In carrying out this investigation, the researcher analyzed relevant secondary
monthly time series data between the period of January 2003 and December
2010, a total of 96 months. This analysis was conducted in order to determine
relationships between independent and dependent variables. This analysis
was conducted by means of an application of the ordinary least squares (OLS)
method.

Findings are as follows:

Factors influencing the food and beverage securities index on the SET

include the baht-US dollar exchange rate. The exchange rate was found to be

(6)
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inversely correlated with changes in the food and beverage securities index.
The factors of the Dow Jones Index, the money supply in the wide sense, and
the US oil price index were determined to be directly correlated with changes
in the food and beverage securities index. This finding was congruent with the
set hypothesis postulated for this investigation.

However, on the other hand, the researcher additionally determined
that the factor of the national consumer price index was an insignificant factor

in explaining changes in the food and beverage securities index.
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