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Financial Ratios that Affecting the Securities Prices of Commercial Bank
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ABSTRACT

This independent study aimed to study the financial ratios of banking group securities
that affect the price of banking group securities listed on the Stock Exchange of Thailand. By
collecting financial ratios and securities prices of companies in the banking group from 2012
to 2021 from the financial reports of each bank to be used as a representative of variables.
The statistics used in data analysis consist of: the Pearson correlation coefficient and multiple
linear regression analysis were analyzed. at the level of statistical significance .05

The study found that the Profitability Ratio affects the price of securities, including the
gross profit margin. net profit margin and the rate of return on equity. The Efficiency Ratio
that affects the stock price is the rate of return on assets. And finally, the asset quality ratio
that affects the stock price is the ratio of accrued interest to total loans and accrued interest.
It was also found that in terms of financial policy analysis (Financial Ratio), no ratio affects

the price of banking securities listed on the Stock Exchange of Thailand.
Keywords: Financial ratios, Stock prices, Banking Groups, The Stock Exchange of Thailand
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