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ABSTRACT 

 

Gold is a very popular commodity and precious metal among investors to be an 

asset in investment and it is also said to be a safe haven in the world market. There are 

many different findings from previous studies on gold prices determinants in 

Malaysia. In this study, time series analysis will be used to find gold price 

determinants in Malaysia using fundamental macroeconomic indicators namely 

interest rates, inflation rates and exchange rates in Malaysia. Analysis of time series 

data will use data from INDEX MUNDI for gold price per ounce and CEIC DATA for 

interest rate, inflation rate and exchange rate. 

 


