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ABSTRACT

The objective of this thesis is studying the relationship of factor affecting in life insurance and non-life
insurance sector. The studied factors relating in stock price of life insurance and non-life insurance business
are including SET index, Interest Rate, Price to Earnings Ratio: P/E, Price to Book Value Ratio: P/BV, Return
on Asset Ratio: ROA, Return on Equity Ratio: ROE, and Dividend Yield. The study schedule will be held in
2015 — 2019 by using Multiple Regression Analysis.

According to the study, the Price to Book Value Ratio: P/BV is relating to life insurance and non-life
insurance business stock in the same way at the 0.05 statistically significant confidence level while the other
factors such as SET Index, Interest Rate, Price to Earnings Ratio: P/E, Return on Asset Ratio: ROA, Return
on Equity Ratio: ROE, and Divided yield have no relationship in life insurance and non-life insurance business

stock.
Keywords: Price of Stock; Life Insurance and Non-Life Insurance Sector; The Stock Exchange of Thailand
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