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Abstract

The objective of this research is to study the relationship between financial ratios and
market prices of securities and life insurance businesses listed on the Stock Exchange of Thailand
between 2016 - 2018 on a quarterly basis. The financial ratio used to study is Market price to book
value ratio Market price to earnings per share Total debt to equity ratio Dividend yield Return on
total assets And the rate of return on equity Used to be a variable in the changes in the price of

securities of business groups. Whether there is a relationship in the same direction or not

The study indicated that Financial ratios that are related to the stock price of bank securities
Significantly at the confidence level of 95 percent and can be used as a forecasting variable of
return of securities, ie market price to earnings per share (P / E Ratio), total debt to equity ratio
( Debt to Equity Ratio) Dividend yield and return on assets with the same direction as the stock
price Because investors pay more attention to the efficiency of the investment of shareholders that
can be changed to return In the price per book value ratio and the return on equity due to the fact
that the insurance and life insurance business does not use assets in the business, therefore there

is no relationship With the price of securities significantly at the confidence level of 99 percent

Keywords: financial ratio, securities, insurance and life insurance business, market price
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