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ABSTRACT

The objective of this research is study the relationship between free cash flow financial ratio (Return
on asset, Return on equity, Earning per share and Price per book value) and economic value added and the change
in securities prices of SET100 index on the Stock exchange of Thailand. This study was a quantitative research.
This study was a quantitative research drawing on data from financial reports between 2017 and 2019 from the
sample of 72 listed companies. The statistics used in this study were the correlation analysis among independent
variables for testing the correlation coefficient, and multiple regression to test the hypothesis. The statistical
significance at the level of 0.05

The results of the research study showed that free cash flow is the factors affecting to Economic value
added at a significant level of 0.05. And Return on asset, Return on equity, Earning per share and Price per book
value is not related Economic value added at a significant level of 0.05. And price per Book value is the factors
affecting to the change in securities prices at a significant level of 0.05. And free cash flow, Return on asset,

Return on equity and Earning per share is not related the change in securities prices at a significant level of 0.05.

Keywords: Free cash flow, Financial ratio, Economic value added, The change in securities prices
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Model Summary

Model R R Square Adjusted R Square Std. Error of the Estimate Durbin-Watson
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