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ABSTRACT

This paper studies about the relationship between the government policy and the performance of
the stock market return. In 1920s, there are few people have identified that the government is one
of the major player in the changes of the government policy as a consequence it can affect the
stock market return. Therefore, this paper will show how the government policy will affect the stock
market return. In addition, this paper also seek to determine whether there is a significant

relationship between the government policy and the stock market return.
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