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Abstract

The purposes of this independent study is to study macroeconomic factors effecting
the stock price of food and beverages on The Stock Exchange of Thailand (SET). The
macroeconomic factors in this study are business sentiment index, consumer confidence
index ,Coincident Economic Indicator , Consumer Price Index, Exchange Rate, Oil Price,
Private investment index and Repurchase Rate . These factors are collected for planning
investment strategies. . This study is based on secondary data which collected from January
2011 to December 2017,(84 months). The Multiple Regression Analysis was used for analyze
all of data to study the relationship between independent and dependent variables.

Studying on Macroeconomic Factors Affecting Stock Price Index of Food and
Beverage Sector In the Stock Exchange of Thailand show that CEl correlated with the FOOD
index in the same direction because the Economic Indices Index reflects and forcasts short
term economy. VAT of domestic sales volume will effect the investment in securities. Also,
Consumer Confidence Index (CCl), the exchange rate between the baht and the US dollar
(FX), the rate of change in the one-day repurchase market (RP1) correlate with the FOOD

index in the opposite direction.
Keywords: food and Beverage\sector, macroeconomic, stock price index
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