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DETERMINANTS OF GOLD PRICE BEHAVIOR IN UNITED STATES

ABSTRACT

This paper is mean to determine the gold price behaviour in United States from 2011 to
2018 which contain monthly data of 96 observations in Malaysia. This paper will use
Ordinary Least Square (OLS) test to choose the important relationship of the
components. In order to identify the econometric problems in the study,
Multicollinearity test, Heteroscedasticity test, Sequential Relationship test and
Ordinariness Appropriation test will be coordinated. To put it plainly, there were no
econometric issue in this examination and simply the autonomous variable inflation
rate and Brent Crude oil to a positive significant relationship with the gold price.

Conversely, exchange rate have a negative significant relationship

Keywords: Inflation rate, Brent crude oil and exchange rate Ordinary Least Square
(OLS), Normality test, Multicollinearity test, Heteroscedasticity test and Serial

Correlation test.



