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ABSTRACT

The study objective is comparing the relationship of FAO Food Price Index, Macroeconomic factors and Global
Economic Policy Uncertainty Index. that affects the AGRO industry stock index. The historical monthly data
from January 2005 until December 2021 in total of 204 months. The performance is measured by the AGRO
industry stock index. The statistics used were descriptive analysis and multiple regression analysis.
According to the Results of this study, Global food crisis 2 (Dlock2) positively affected on the AGRO industry
stock index and Set Index (SET), Global Economic Policy Uncertainty Index Negatively affected on the AGRO
industry stock index (GEPU). Furthermore, Thailand Consumer Price Index (CPI), Thai baht and US dollar
exchange rate (EX), Thailand's Agricultural Export Volume (EXP), Production Index (PI), FAO Food Price Index
(FFPI) and the situation Global food crisis 1 (Dlock1) were not statistically significant.
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