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ABSTRACT

This research discussed the relationship between interest rate, exchange rate and crude
oil price (COP) between Islamic stock market (FBMES). Islamic stock market is a
suitable place for investors to avoid the threat of inflation and the same time is an
indicator towards the development of a nation in term of economics. This study to
analyse the factors that will effect on Islamic stock market in Malaysia (FBMES). Thus,
it is using monthly data over the period January 2007 until December 2017. The method
used in this study is multiple linear regression (MLR) model with time series data. The
variable used in this study is interest rate, exchange rate and lastly is crude oil price
(COP). Overall this study will imply that knowing which factors exactly affect the
Islamic stock market in Malaysia (FBMES).
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