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ABSTRACT

The Independent Study “Model for Analysis of Stocks in Banking and Finance with
Fundamental Analysis” has been conducted in the purpose of presentation the model and method
for analyse Stocks in Banking and Finance. The purpose of this method was analysis, presenting
long tendency of two Stock groups and supporting the decision of many investor.

These models for analysis were used the multiple regression. Stock Exchange of
Thailand Index (SET Index), Stocks in Banking and Finance were dependent variables. The loan
of Bangkok Bank Public Company Limited, inflation, baht per U.S. dollar, the close value of
Bank of Ayuhya Public Company Limited and the close value of Bangkok Bank Public Company
Limited were independent variables. This method used least square error for estimate variables.
All variables were used by SPSS program for analysis since 1" January 2000 to 31" December
2001 then calculated estimation of standard deviation of regression from real value, value of
SPSS program and value of this method.

The result of SET Index by linear function was 3.98 and by logarithm function was 1.31
in comparison with the SPSS program. The result of Stock of Banking by linear function was
4.88 and by logarithm function was 1.19 in comparison with the SPSS program. The result of
Stock of Finance by linear function was 6.94 and by logarithm function was 18.40 in comparison
with the SPSS program. Therefore the value of this method calculated by linear function and

logarithm function was very close to the value calculated by SPSS program.



