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One-Sample Kolmogorov-Smirnov Test

72

$46.2240

$19.45346

.143

.143

-.102

1.214

.105

N

Mean

Std. Deviation

Normal Parametersa,b

Absolute

Positive

Negative

Most Extreme
Differences

Kolmogorov-Smirnov Z

Asymp. Sig. (2-tailed)

OILPRICE

Test distribution is Normal.a. 

Calculated from data.b. 

One-Sample Kolmogorov-Smirnov Test

72

25872.91

2825.166

.084

.068

-.084

.715

.686

N

Mean

Std. Deviation

Normal Parametersa,b

Absolute

Positive

Negative

Most Extreme
Differences

Kolmogorov-Smirnov Z

Asymp. Sig. (2-tailed)

SHGHSN

Test distribution is Normal.a. 

Calculated from data.b. 
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One-Sample Kolmogorov-Smirnov Test

72

2937.8007

2836.7078

.328

.328

-.186

2.783

.000

N

Mean

Std. Deviation

Normal Parametersa,b

Absolute

Positive

Negative

Most Extreme
Differences

Kolmogorov-Smirnov Z

Asymp. Sig. (2-tailed)

SHGHSSH

Test distribution is Normal.a. 

Calculated from data.b. 

One-Sample Kolmogorov-Smirnov Test

72

2632.0930

812.49241

.137

.137

-.109

1.165

.132

N

Mean

Std. Deviation

Normal Parametersa,b

Absolute

Positive

Negative

Most Extreme

Differences

Kolmogorov-Smirnov Z

Asymp. Sig. (2-tailed)

SHGHSL

Test distribution is Normal.a. 

Calculated from data.b. 

One-Sample Kolmogorov-Smirnov Test

72

23938.22

7462.190

.157

.157

-.096

1.329

.059

N

Mean

Std. Deviation

Normal Parametersa,b

Absolute

Positive

Negative

Most Extreme

Differences

Kolmogorov-Smirnov Z

Asymp. Sig. (2-tailed)

BSNAFT

Test distribution is Normal.a. 

Calculated from data.b. 
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One-Sample Kolmogorov-Smirnov Test

72

12666.397

5715.6256

.209

.151

-.209

1.771

.004

N

Mean

Std. Deviation

Normal Parametersa,b

Absolute

Positive

Negative

Most Extreme

Differences

Kolmogorov-Smirnov Z

Asymp. Sig. (2-tailed)

BSSHEMIA

Test distribution is Normal.a. 

Calculated from data.b. 

One-Sample Kolmogorov-Smirnov Test

72

4722.3863

1597.164

.130

.130

-.089

1.104

.175

N

Mean

Std. Deviation

Normal Parametersa,b

Absolute

Positive

Negative

Most Extreme

Differences

Kolmogorov-Smirnov Z

Asymp. Sig. (2-tailed)

BSLASTIC

Test distribution is Normal.a. 

Calculated from data.b. 

Descriptive Statistics

72 69 46.22 19.453 378.437 .549 .283 -.641 .559

72 15466 25872.91 2825.166 7981561 -.648 .283 1.044 .559

72 9033 2937.80 2836.707 8046909 .677 .283 -.834 .559

72 3490 2632.09 812.492 660144.1 .933 .283 .221 .559

72 28628 23938.22 7462.190 5.6E+07 .180 .283 -1.052 .559

72 20036 12666.40 5715.625 3.3E+07 -.371 .283 -1.440 .559

72 6753 4722.39 1597.164 2550933 .217 .283 -.630 .559

72 9652 9461.38 2658.129 7065649 -.632 .283 -.352 .559

72

OILPRICE

SHGHSN

SHGHSSH

SHGHSL

BSNAFT

BSSHIMIA

BSLASTIC

SHGHKOLB

Valid N (listwise)

Statistic Statistic Statistic Statistic Statistic Statistic Std. Error Statistic Std. Error

N Range Mean Std.
Deviation

Variance Skewness Kurtosis
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Correlations

1 .414**

. .000

72 72

.414** 1

.000 .

72 72

Pearson Correlation

Sig. (2-tailed)

N

Pearson Correlation

Sig. (2-tailed)

N

OILPRICE

SHGHSN

OILPRICE SHGHSN

Correlation is significant at the 0.01 level (2-tailed).**. 

Correlations

1.000 -.790**

. .000

72 72

-.790** 1.000

.000 .

72 72

Correlation Coefficient

Sig. (2-tailed)

N

Correlation Coefficient

Sig. (2-tailed)

N

OILPRICE

SHGHSSH

Spearman's rho
OILPRICE SHGHSSH

Correlation is significant at the 0.01 level (2-tailed).**. 

Correlations

1 .103

. .387

72 72

.103 1

.387 .

72 72

Pearson Correlation

Sig. (2-tailed)

N

Pearson Correlation

Sig. (2-tailed)

N

OILPRICE

SHGHSL

OILPRICE SHGHSL

����7�����!���@�v*�	�����7�����!���@�v*�	�����7�����!���@�v*�	�����7�����!���@�v*�	���������
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kD �6��������!���@�73�	�"���7������
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Correlations

1.000 .701**

. .000

72 72

.701** 1.000

.000 .

72 72

Correlation Coefficient

Sig. (2-tailed)

N

Correlation Coefficient

Sig. (2-tailed)

N

OILPRICE

BSSHIMIA

Spearman's rho
OILPRICE BSSHIMIA

Correlation is significant at the 0.01 level (2-tailed).**. 

Correlations

1 .402**

. .000

72 72

.402** 1

.000 .

72 72

Pearson Correlation

Sig. (2-tailed)

N

Pearson Correlation

Sig. (2-tailed)

N

OILPRICE

BSLASTIC

OILPRICE BSLASTIC

Correlation is significant at the 0.01 level (2-tailed).**. 

nD @�73�	��6���7�����"��������!�����

��

��

��

��

��

��

��

oD 6���7�����6��������!���@�73�	� 

��

��

��

��

��

��

 

pD 6���7�����6�
������!���@�73�	���

��

� ���

��

��

��

��

��

� ���

Correlations

1 .893**

. .000

72 72

.893** 1

.000 .

72 72

Pearson Correlation

Sig. (2-tailed)

N

Pearson Correlation

Sig. (2-tailed)

N

OILPRICE

BSNAFT

OILPRICE BSNAFT

Correlation is significant at the 0.01 level (2-tailed).**. 
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Correlations

1 .817**

. .000

72 33

.817** 1

.000 .

33 33

Pearson Correlation

Sig. (2-tailed)

N

Pearson Correlation

Sig. (2-tailed)

N

OILPRICE

SHGHKOL1

OILPRICE SHGHKOL1

Correlation is significant at the 0.01 level (2-tailed).**. 

Correlations

1 -.575**

. .000

72 39

-.575** 1

.000 .

39 39

Pearson Correlation

Sig. (2-tailed)

N

Pearson Correlation

Sig. (2-tailed)

N

OILPRICE

SHGHKOL2

OILPRICE SHGHKOL2

Correlation is significant at the 0.01 level (2-tailed).**. 
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Abstract (in English): 

 

The role and importance of the oil on the Iran's economy is no secret to any one, so 

every change in its price can affect on the Iran's economy and because the stock is one 

the most important economical indexes of a country, so it can indicate from the 

economical status of a country. In this paper it is tried to investigate whether there is 

any relation between these two economic factors or not? For this reason, some of the 

industries of stock which have close relation with the changing of oil price are chosen 

as a statistical sample and community. For showing this matter, the oil price index and 

rate of monthly return of � Industry, oil products, chemical, elastic and plastic were 

used. Testing of these hypotheses was done by correlation method. It was confirmed 

that there is a relation between the oil prices and stock price index of oil products and 

chemical industry. The relation between the oil price and stock price index of elastic 

and plastic industries was rejected. Also it was confirmed that there is a relation 

between the oil price and stock return of all the three mentioned industries.                   
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