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A Vector Error Correction Model (VECM) Approach in Explaining the
Relationship Between Interest Rate and Inflation Towards Exchange Rate

Volatility in Malaysia
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CONCLUSION
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It can be concluded that increasing the
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concerning the future path of the EXC. This implies that
there is information contained in the IR concerning the oLlouS SleMbl Lol o a5 ajla () 53 CIYs (al . 29d e bgaye EXC o

future path of the INF. For future studies, researchers
should attempt to use panel data and cover longer study
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