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ABSTRACT

The aim of this study is to investigate the relationship between Share Price with internal factor as 

a independent variables that would be affect to the dependent variables. The researchers has 

investigated how those of the variables would affect on the share price specially in Malaysian 

market by using yearly basis data from year 2000 to 2014. There have four variables that have 

been taken to be as independent variables of this study. The name of the chosen variables is 

return on asset, return on equity, earning per share and last is book value per share. The 

researcher interested study in the relationship between profitability and share price volatility 

mostly used tools to indicate the change trends in the market place.
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