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ABSTRACT

This research study aims to study the risk management of return on investment
of general investors of companies listed on the Stock Exchange of Thailand: The
Property and Construction Industry Group in all 3 sectors, namely Construction
Materials, Construction Services and Property Development by using financial ratios
that affect the dividend yield of securities for explaining the factors of financial position
and performance of securities in 4 areas: Current ratio, Debt to Equity ratio, Net Profit
Margin ratio and Total Assets Turnover ratio. The data used in the study consisted of
financial ratio information obtained from the financial statements of companies in all
3 industry sectors from January 1, 2017 to December 31, 2021 a total of 60 months,
66 companies. The data used in the study were secondary data, time series data and
test the hypothesis using statistical tools with multiple regression analysis at the
statistical significance level of 0.05.

The results showed that The Construction Materials sector, there are 13
securities that affect the dividend yield. The most effective is Current ratio with 8
securities, followed by the Debt to equity ratio with 7 securities. The lowest effect is
Total asset turnover ratio with 1 securities. The Construction Services sector. there are
17 securities that affect the dividend yield. The most effective is Debt to equity ratio
with 11 securities, followed by Total asset turnover at 9 securities. The lowest effect
is Current ratio with 5 securities. And the Property Development sector, there are 36
securities that affect the dividend yield. The most effective is Total asset turnover ratio
with 23 securities, followed by Current ratio with 19 securities. The lowest effect is Net
profit margin with 9 securities. Recommendation from the research is to manage the
risk of return on investment of securities in The Property and Construction Industry
Group should select the factors for analysis that are appropriate for the securities and
consistent with the industry sector.

Keyword : Risk Management; Securities Return; The Stock Exchange of Thailand; The

Property and Construction Industry Group
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