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ABSTRACT 

The study mainly focuses on the relationship betwecen the stock prices with the exchange 

rates. The study provides a clear view of the actual situation of the Malaysian stock prices 

after the unpegging, includes the review on the stock prices situation and four differences 

of country exchange rates. In addition, the study also focus on the relationship between 

the stock prices(as dependent variables) in the Consumer Sector from the Second Board 

in Bursa Malaysia and the exchange rates (USS,SGD, YEN AND GBP). The study 

analyzes the data from the 21 July 2005 to 22 September 2005 on the daily basis. The 

study then examines the influence, if any, the appreciation of Ringgit Malaysia on the 

movement of stock prices after unpegging. There are two types of method to analyze the 

data; multiple and simple linear regression. For the multiple 1linear regression, the study 

found that the relationship between stock prices and exchange rates only exists for USS 

but not for SGD, YEN or GBP. Then, through the simple regression, the study found that 

no relationship exists between stock prices and exchange rates for USS, SGD, YEN and 

GBP 

IV 



{ "type": "Document", "isBackSide": false }


{ "type": "Document", "isBackSide": false }


{ "type": "Document", "isBackSide": false }


{ "type": "Document", "isBackSide": false }


{ "type": "Form", "isBackSide": false }

