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GLOSSARY OF ABREVIATIONS

Capital Asset Pricing Model
Capital International Perspective
Composite Index

Consumer Price Index
Dickey-Fuller Test

Dow Jones Industrial Average
Error Correction Mechanisms
Gross Domestic Product
Kuala Lumpur Stock Exchange
Ordinary Least Square
Producer Price Index

Security Council

CAPM

CIP

Cl

CPI

DF Test

DIJIA

ECM

GDP

KLSE
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PPI

SC



ACKNOWLEDGEMENTS

[ wish to acknowledge the invaluable assistance of Associate Prof. Kwek Kian Teng,
who created the inspiring atmosphere by supporting my research in the analysis of
Relationship between Stock Returns and Inflation. She has also devoted a

considerable amount of time and effort in evaluating the research proposal.

The paper wouldn’t be here, however, without the help of several people
whom the author will always remember with gratitude. An expression of gratitude to
the proofreaders, Ms. Ong Bee Bee, Ms, Uma Thevi and Ms. Quah Lay Suat for

their invaluable comments on the draft.



