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ABSTRACT

This paper purposes to study the internal and external determinants of stock price. The
research will emphasis on the factors that may influencing in determining market price in
Bursa Malaysia which including two different factors which are internal and external
factors. The market price variables involved in this research are the dividend per share,
earning per share, dividend cover, growth and firm size. The aim of the research is to
discover the correlation between independent variables and dependent variable, whether
variables have any relationship between each other or not. This study used panel data and
few analysis such as descriptive analysis, correlation matrix, multiple regression model and
normality test as the technique in measuring the effectiveness and sensitivity of these
independent variables towards market price. There will be using final sample of 250 of
companies, with 750 firm-year observations over the period of 2014 until 2016 that taken
from Thomson Reuters Datastream. The expected finding showed dividend per share,
earning per share, growth and size have a significant impact towards market price. This
showed that only one of a structured element of financial statement which is dividend cover
not significant correlation with its market price. Thus, the companies may know the
majority of right variables in determining their market price before listing in Bursa

Malaysia which involving a lot of factors.
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