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Abstract

The study of stocks movement is considered an important subject in investment and
finance arena.

May researchers have tried since the last century to ascertain the reasons affecting
the changes of stocks prices, examine them and interpret their causes in order to
predict their expected trend.

This study aims to investigate the effect of earning per share, return on equity, share
book value, assets, price to earnings ratio, liquidity risks, credit risks and capital risks on
stocks market value for the banks listed at Damascus Securities Exchange during the
period from 2009 till 2014. To diagnosis this hypothesis, the researcher has conducted
a study on Damascus Securities Exchange through four chapters.

The first chapter explains the concept of stocks markets, tools and stocks evaluation
forms.

While the second chapter discuss the financial analysis and stocks market efficiency
through analyzing financial statements published by banks, and the relationship
between the market efficiency and financial data.

The last chapter explores Damascus Stock Exchange and hypotheses testing Finally,
the study has reached the following main findings:

There is a correlation between the size of banks assets and share market value.

There is no relation between share market value and some independent variables
such as earning per share, liquidity risks.

In summary, only two of the eight independent variables affect the changes of stocks
prices. Also, the researcher has developed a template to predict stocks prices through
the use of regression analysis which is considered an efficient example in interpretation
of 42.6% of stocks prices changes.



