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ABSTRACT

This study attempts to determine the determinants of stock market performance : a
study in Malaysia whether gross domestic product (GDP), unemployment, trading volume
and inflation rate have relationship with stock market performance. This study uses 10 years
data that is collected from data stream at library UiTM Kota Bharu. The data collected was
then tested on the regression analysis and then were use to test the hypothesis in this study.
From the regressions that were use in this study, researcher found that all independent
variables show a significant relationship with dependent variables.
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