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ABSTRACT

This study analyzed the risks of investment in the Agro and Food 'IndustryAin the Stock
Exchange of Thailand (SET) using Monte Carlo estimation method. The assets under study were
Chiangmai Frozen Foods, Minor International, Oishi Group, President Bakery, S&P Syndicate,
and Univanich Palm Oil, all being public companies (limited). It was based on secondary data,
daily closing prices of these. assets traded in SET for the past 3 years.

The results indicated at the statistical significant level of 10%, the risks of the following

assets: CM, MINT, OISHI, PB, S&P, and UVAN, had the values of 2.46, 4.67, 7.00, 26.45, 7.93
and 12.16, respectively. At the statistical significant level of 5% the risk values of these assets
became 2.67, 5.50, 8.26, 32.02, 9.67, and 14.58, respectively. And at the statistical significant
level of 1%, the risk values of these assets changed to 2.97, 6.38, 10.07, 40.66, 12,70 and 18.67,

respectively.



