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ABSTRACT

This paper aim study the effectiveness of company quarter performance toward stock
price of Defensive industries and Growth industries of public listed company in
Malaysia and also want to know the variable which effects the most for each of the
industries for better understanding toward stock price movement. This study focuses on
public listed company in Malaysia for Defensive industries and Growth industries for
every quarter for six years, started from 1st quarter of 2010 until 4th quarter of 2015.
Unlike previous study done on effectiveness of financial earnings announcement toward
stock price, this study focusses on quarter financial earnings announcement that might
influence the stock price. The internal factors such as firm’s revenue, profit before tax,
net profit, earnings per share, dividend and net tangible asset that updated quarterly in
the financial report are used as the independent variables for the research. Hence, all
six independent variables were used in this study to examine the effectiveness of
company quarter performance toward stock price. In order to answer the first objective
of this study, the statistical analysis like descriptive statistic, normality test, correlation
analysis, heteroskedasticity test, and panel ordinary least square analysis were done
individually for each type of industries. This is to identify which factors can actually
influence the changes in stock price. To answer the second research objective, panel
least square regression is used to measure the level of significant of the variables used

to know which variables have the stronger effect towards firm stock price.
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