ABSRACT

Banking company is one of industries which playoke rin the market
share. Banking company is a financial instituti¢ratt functions as a financial
intermediary. There are two basic approaches taljutethe stock price, they are
the fundamental analysis and technical analysigs€hanalyses are used to know
the corporate financial performance using finanaiatios. CAMELS method is
used by Bank Indonesia as a standard to appraisedting of the bank health.
The problem of this research is how does the inftaeof CAMEL ratio, i.e.
CAR, RORA, NPM, ROAand LDR to the stock price exchange of go public
banking companies in theBursa Efek Indonesia (BEI) partially and
simultaneously. The objectives of this research larewing and analyzing the
influence ofCAMEL ratio, in this case usinGAR, RORA, NPM, ROAandLDR
to the stock price of go public banking companmeBursa Efek Indonesia (BEI)

The population in this research is the go publimkiag sector in the
Bursa Efek Indonesidor years2006 until 2008 i.e. 30 banks. The sample is
defined by purposive sampling technique to get presentative sample
appropriate with the criteria defined. There &8 go public banking companies
selected as sample for this research. There apevaviables in this research, the
independent variable and dependent variable. Thedependent variable
compriseSCAR, RORA, NPM, ROAandLDR and for the dependent variable is
the stock price exchange of go public banking congsain theBEI. This
research was analyzed using multiple regressions.

This research found the empirical resuthat partially, RORA and ROA
influences positively significant to the stock priexchange of go public banking
companies in th8ursa Efek IndonesidaVhile the result of partial test f&AR,
NPM and LDR showed that partiallythey didn’t influence significantly to the
stock price exchange. The result for the simultase®st showed that there is
influence betweerCAR, RORA, NPM, ROAand LDR to the stock price
exchange of go public banking companies in Bwsa Efek IndonesiaThe
influence is0.165 or 16.5 % The other83.5 % influenced by another factor
outside the research or the regression model.
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