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Abstract

This research aims to study factors effecting return on equity listed companies in the
Stock Exchange of Thailand. The samples used in the research were listed companies on the
Stock Exchange of Thailand. The sampling group use listed companies in the Stock Exchange
of Thailand (SET 50) totally 43 firm. The collection data from annual report (56-1) and (56-2)
retrospect 5 years. The equipment includes the basic statistics mean and standard deviation.
Correlation coefficient analysis and relationship testing by using linear regression analysis to
test the hypothesis. The results showed that the price to earnings ratio, price to book value,
dividend yield, and return on assets significantly with return on equity. In contrast, size no

significantly with return on equity.
Keywords : Return on equity, Dividend yield, Stock Exchange of Thailand
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