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ABSTRACT 

This study is to examine the factors that affecting the stock market performance in Ma

laysia. The exchange rate, interest rate and foreign direct investment works as independ

ent variable for this study. Secondary data has been used in this study collected from 

DataStream by monthly basis starting from June 2010 until June 2013. The regression 

analysis was conducted in this study in order to know the each of variables is have strong 

positive or negative relationship. From the findings it show that on only foreign direct 

investment is have a positive relationship to the stock price. Others show that negative 

relationship towards the dependent variables. For the significant level result is shows that, 

all the independent is mostly significant to the stock market performance. 
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