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ABSTRACT

This paper identifies the effect and relationship between oil price and macroeconomic
towards the stock market return in Malaysia. In this study, the dependent variable is
stock market return. Stock market volatility can be defined as a non-constant
movement on stock market. This study used time series data between 1986 to 2017
and used Malaysia as a subject. All the dependent variables in this study is vital
towards stock market return. The result revealed that stock market has no significant

relationship with the independent variables.
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