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Abstract

The objective of this study is to examine the relationship between profitability and return rate from
share price differences of companies listed on food and beverage sector in the stock exchange of Thailand.
By using Simple Linear Regression with 434 samples from 37 companies during the first quarter of 2016 to
the fourth quarter of 2018, the results show that return on asset ratio (ROA) is positively associated with
return rate from share price differences at the statistical significance level of 0.05. This result suggests that
if a company's management is efficient at using its assets to generate earnings, its stock price would be
increase. However, the results indicate that return on equity ratio (ROE), net profit margin ratio (NPM) and
operating income margin ratio (OIM) are not related to the change in return rate from share price differences.
The findings contribute to investors and interested parties by showing that return on asset ratio (ROA) is an
important information in determining the profitability of companies in the food and beverage sector listed

on the stock exchange of Thailand.

Keywords: Profitability, Ratio return rate, Food and beverage sector
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Unstandardized Coefficients
Coefficients
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Model R R Square  Adjusted R Std. Error of F Sig. Durbin-
Square the Watson
Estimate
1 219° 0.048 0.046 0.145952 21.757 .000° 1.615

a. Predictors: (Constant), ROA
b. Dependent Variable: Rx
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b. Dependent Variable: Rx
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a. Predictors: (Constant), NPM

b. Dependent Variable: Rx
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