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Lampiran 5

Hasil Run Test Tahun 2000 Seatistik Inference per Saham

NPar Tests
Descriptive Statistics
N Mean Std. Deviation | Minimum Maximum
AGRICUL 239 219.,98400 37.45448 171.564 308.760
BASIC 239 ©2.86044 20.98248 59.847 135.373
CONSUMER 239 | 143.97867 18.73326 41.106 205.877
CSPI 239 507.36767 78.19377 404.115 703.483
FINANCE 239 46.21487 7.61920 36.368 62.687
INFRASTR 239 114.65006 21.05217 81.357 170.331
LOQ45 238 100.85766 17.83295 76.495 148.279
MANUFACT 239 119.28714 16.84215 95.700 166.268
MINING 239 148.12585 14_80895 128.030 188.422
MISCELLA 238 | 109.81922 15.56589 90.412 143.475
PROPERTY 239 40.10358 8.99661 27.322 61.357
TRADE 239 158.552456 28.14393 121.657 218.885
Runs Test
AGRICUL BASIC CONSUMER CEP}
Test Value? 209.46001 94.92800 141.56400 49917899
Cases < Test Value 119 118 119 119
Cases »= Test Value 120 120 120 120
Total Cases 239 23% 239 239
Number of Runs 14 6 24 12
Z -13.807 -14 844 -12.510 -14.066
Asymp. Sig. (2-tailed) 000 000 000 .000
Runs Test
FINANCE | INFRASTR LQ45 MANUFACT
Test Value? 4386600 111.85100 98.54300 117.87200
Cases < Test Value 114 119 119 119
Cases >= Test Value 120 120 120 120
Total Cases 239 239 239 239
Number of Runs 14 10 12 8
Zz -13.807 -14.325 -14 066 -14.585
Asymp. Sig. (2-tailed) 000 000 000 000




Lampiran 5 (lanjutan)
Runs Test
MINING MISCELLA | PROPERTY TRADE
Test Value® 145.93300 103.89800 38.96700 155.54900
Cases < Test Value 119 119 118 119
Cases >= Test Value 120 120 120 120
Total Cases 239 239 239 239
Number of Runs 8 14 16 12
z -14.585 -13.807 -13.548 -14.066
Asymp. Sig. {2-tailed) 000 .000 .000 .000
a. Median
Runs Test 2
AGRICUL BASIC CONSUMER CSPI
Test Value? 219.98401 §2.86044 143.97867 507.36768
Cases < Test Value 140 102 150 136
Cases »= Test Value 9% 137 89 103
Total Cases 239 235 239 239
Number of Runs 6 8 20 12
Z -14.826 -14.566 -12.861 -14.040
Asymp. Sig. (2-tailed) 000 000 000 .000
Rung Test 2
FINANCE | INFRASTR 145 MANUFACT
Test Valued 46.21487 114.65005 100.85766 118.268714
Cases < Test Vaiue 148 138 141 131
Cases >= Test Vaiue 91 100 g8 108
Total Cases 239 239 239 239
Number of Runs 6 14 i2 10
Z -14.809 -13.762 -14.020 -14 315
Asymp. Sig. {2-tailed) 000 .000 .000 .000
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Runs Test 2
MINING MISCELLA | PROPERTY TRADE
Test Value® 148.12589 109.81922 40.10356 158.55246
Cases < Test Value 125 148 144 136
Cases »= Test Value 114 a1 95 103
Total Cases 239 239 239 239
Number of Runs 10 2 12 12
Z -14,323 -15.359 -14.006 -14.040
Asymp. Sig. (2-taited) .000 000 .000 000
a. Mean
Runs Test 3
AGRICUL BASIC CONSUMER CSPi

Test Value® 206.716°| 135.373° 205877 703.483°
Cases < Test Value 97 238 238 238
Cases »= Test Value 142 1 1 g
Total Cases 239 239 235 239
Number of Runs 12 3 2 3
Z -14.016 092 -10.886 092
Asymp. Sig. (2-tailed) .000 927 600 927

Runs Test 3

FINANCE | INFRASTR LQ45 MANUFACT

Test Value? 43.495° 170.331°} 77.332 145.973°
Cases < Test Value 107 238 2 215
Cases »= Test Value 132 1 237 24
Totat Cases 239 23% 239 238
Number of Runs 16 3 3 8
Z -13.527 .092 -8.844 -13.07%
Asymp. Sig. (2-tailed) 000 927 .000 000
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Runs Test 3
MINING | MISCELLA | PROPERTY | TRADE
Test Value? 136.097° 96.114 61.357°| 218.885°
Cases < Test Value 73 62 238 238
Cases >= Test Value 166 177 1 1
Total Cases 239 239 239 239
Number of Runs 16 10 3 3
Z -13.211 -13.992 .092 092
Asymp. Sig. (2-tailed) .000 000 Q27 927
a. Mode

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



