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One-Sample Kolmogorov-Smirnov Test
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whdedh |° o | . X .
Gy bulph [ @gy bulpd | 095, bulypd | 095, byl
salin olows 20 14 14 6 6
Ol 149.549 161.9479 23.01 120.6183 -11.72
Jbey sla el )y _
Shexe Bl yil 79.77951 87.51347 20.005 53.28155 11.384
Gl 0.117 0.163 0.155 0.256 0.3
Most Extreme )
Differences Sl 0.117 0.163 0.149 0.256 0.178
i -0.108 -0.102 -0.155 -0.146 -0.3
Kolmogorov-Smirnov Z 0.525 0.61 0.579 0.628 0.735
Asymp. Sig. (2-tailed) 0.945 0.851 0.891 0.825 0.652

a. Test distribution is Normal.

oy

b. Calculated from data.
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Model Summary and Parameter Estimates
Dependent Variable:momentum
Uil Model Summary Parameter Estimates
R Square F dfl df2 Sig. Constant bl
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Model Summary

Model R R Square Adjusted R Std. Error of the Estimate
Square
By Ll 5o b 212° 045 -.035 89.01712
395, Ll yo 5L .048* .002 -247 59.50215

a. Predictors: (Constant), market

ANOVA”®
Model Sum of Squares df Mean Square F Sig.
Down Up Down Down Up Down Up | Down
Up market market |market| market Up market market | market | market | market | market
Regression | 4473.311 | 32.594 1 1 4473311 | 32.594 .565 .009 467 | .928°
1| Residual |95088.57 [14162.022 12 4 7924.048 |3540.50
Total 99561.87 | 14194.6 13 5
Coefficients®
. . Standardized
111 . .
Model Unstandardized Coefficients Coefficients : Sig.
B Std. Error Beta

Up Down Up Down Up | Down | Up |Down| Up Down
market | market | market | market |market| market |market|market|market| market

(Constant) | 183.280| 117.990 | 37.042 | 36.615 4.948 | 3.222 | .000

.032

market -.927 -224 | 1234 | 2338 | -212 | -.048 | -.751 | -.096 | .467

928

a. Dependent Variable: momentum
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