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Lampiran 4

Hasil Run Test Tahun 1999 Statistik Inference per Saham

NPar Tests
Descriptive Statistics
N Mean Std. Deviation | Minimum Maximum
AGRICUL 247 | 34852942 45.03584 269.810 459.366
BASIC 247 120.12453 17.85907 82.283 152.285
CONSUMER 247 | 15261197 38.12821 81.578 201.798
CsPl 247 547.33298 99.24714 372.318 716.460
FINANCE 247 53.15039 7.95567 38.434 70.812
INFRASTR 247 123.37721 18.71795 95968 173.418
LQ45 247 | 121.80234 20.83204 84,512 164.429
MANUFACT 247 | 131.01443 27.20867 80.196 168.869
MINING 247 170.21991 2261473 128.685 241.461
MISCELLA. 247 105.30129 23.97588 67.789 138.547
PROPERTY 247 40.18811 13.58201 18.750 70.610
TRADE 247 116.96420 _42.34161 52123 208.792
Runs Test
AGRICUL BASIC CONSUMER CSPi
Test Value? 346.79999 125.03600 168.63100 | 576.16699
Cases < Test Value 123 123 123 123
Cases »>= Test Value 124 124 124 124
Total Cases 247 247 247 247
Number of Runs 18 30 14 14
z -13.580 -12.050 -14.091 -14.091
Asymp. Sig. (2-tailed) .000 .000 000 .000
Runs Test

FINANCE | INFRASTR LQ45 MANUFACT

Test Value? .1 82.77000 118.09900 125.24800 141.55499

Cases < Test Value 123 123 123 123

Cases »= Test Value 124 124 124 124

Total Cases 247 247 247 247

Number of Runs 12 16 16 16

d -14.346 -13.835 -13.835 -13.835

Asymp. Sig. {2-tailed) .000 000 000 .000




Lampiran 4 (lanjutan)
Runs Test
MINING MISCELLA | PROPERTY TRADE
Test Value? 167.68500 110.13900 42 77800 127.72300
Cases < Test Value 123 123 123 123
Cases >= Test Value 124 124 124 124
Total Cases 247 247 247 247
Number of Runs 26 10 10 12
Z -12.560 -14.601 -14.6011 -14.346
Asymp. Sig. (2-tailed) .000 .000 .000 .000
a. Median
Runs Test 2
AGRICUL BASIC CONSUMER CSPI
Test Value? 348.52942 120.12453 152.61197 547.33285
Cases < Test Value 127 83 210 a1
Cases >= Test Vaiue 120 164 157 156
Total Cases 247 247 247 247
Number of Runs 18 14 & 6
Z -13.579 -13.898 -15.065 -15.068
Asymp. Sig. (2-tailed) 000 .000 .000 000
Runs Test 2
FINANCE | INFRASTR LQ45 MANUFACT
Test Value? 653.15039 123.37720 121.80234 131.01443
Cases < Test Value 129 153 96 82
Cases >= Test Value 118 94 151 165
Total Cases 247 247 247 247
Number of Runs 16 14 12 4
Z -13.832 -13.994 -14.275 -15,325
Asymp. Sig. {2-tailed) .000 000 000 000
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Runs Test 2
MINING MISCELLA | PROPERTY TRADE
Test Value® 170.21991 105.30128 40.18811 116.96420
Cases < Test Value 151 111 106 a8
Cases >= Test Value 96 136 141 149
Total Cases 247 247 247 247
Number of Runs 20 6 8 8
z -13.202 -15.105 -14.839 -14.819
Asymp. Sig. (2-tailed) .000 .000 000 .000
a. Mean
Runs Test 3
AGRICUL BASIC CONSUMER CSPi

Test Value? 311.838 152.285° 92.426 716.460°
Cases < Test Value 62 246 17 246
Cases >= Test Value 185 1 230 1
Total Cases 247 247 247 247
Number of Runs 12 3 9 3
Z -13.902 090 -11.911 .090
Asymp. Sig. {2-tailed) .000 9528 000 928

Runs Test 3

FINANCE | INFRASTR LQ45 MANUFACT

Test Value? 50.368 173.418°%] 164.429° 168.869°
Cases < Test Vaiue 87 246 246 246
Cases >= Test Value 160 1 1 ]
Total Cases 247 247 247 247
Number of Runs B 3 3 3
z -14.776 080 .08) 090
Asymp_ Sig. (2-tailed) .000 828 .928 .928
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Runs Test 3
MINING | MISCELLA | PROPERTY | TRADE
Test Value? 167.725 138.547" 70.610°| 208.792°
Cases < Test Value 124 246 246 246
Cases >= Test Value 123 1 1 1
Total Cases 247 247 247 247
Number of Runs 24 3 3 3
Z -12.815 090 080 090
Asymp. Sig. (2-tailed) 000 928 _.928 928

a. Mode

b. There are multipte modes. The mode with the largest data value is used.
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