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LAMPIRAN 
 

Lampiran 1 
Pengelompokkan Daily Return Berdasarkan Cloud Cover 

 
       CC = 1 

Date CC AALI ADHI ANTM ASII BNBR ENRG INCO INDF INKP KIJA KLBF LSIP MEDC PTBA SMCB UNSP UNTR 

7/14/2005 1 -0.012579 0.012903 -0.010152 -0.011929 0.033902 -0.011834 0.006734 0.008889 0.015267 0.03774 0 0 0.013606 0 0 -0.012579 0.00678 
Average 
Return   0.004514588                                 

 
       CC = 4 

Date CC AALI ADHI ANTM ASII BNBR ENRG INCO INDF INKP KIJA KLBF LSIP 

1/25/2005 4 -0.008299 0.011561 0 -0.014889 0 0.05001 -0.008584 0.012121 -0.007843 0.04652 0.015267 0 
1/26/2005 4 0.016529 0.033902 0 0.00995 0 0.035932 0.008584 0.035507 -0.007905 0.087011 0.044452 0 
1/27/2005 4 -0.016529 0.03279 0.005634 -0.00995 0 0 0 0.045462 0.007905 0.080043 -0.014599 -0.007435 

2/1/2005 4 -0.016807 0.061875 0 0 -0.133531 0.02353 0 0 -0.032523 -0.040822 0 0.00722 
2/8/2005 4 0 -0.008811 0.005634 -0.009756 0 0 0 0 0 -0.04256 0 0.00692 

2/9/2005 4 0 0 0 0 0 0 0 0 0 0 0 0 
2/10/2005 4 0 0 0 0 0 0 0 0 0 0 0 0 

2/11/2005 4 0.04256 -0.008889 0 -0.004914 0 0.02299 0.012903 0.02299 0.017242 0.04256 0.014389 -0.00692 
2/18/2005 4 0 0.017858 0.079644 0.036368 0 0 0.089505 0.01105 0.038915 0 0.027029 -0.006969 
2/25/2005 4 -0.016 -0.029559 0 -0.043485 0 0.023257 0 -0.032088 -0.016261 0.039221 0.012423 -0.027213 

2/28/2005 4 0 0.029559 0.011696 -0.040822 0 -0.011561 0.02478 0.010811 0.024293 0 -0.025001 -0.00692 
3/3/2005 4 0 -0.019231 -0.010695 -0.018605 0 0.011696 -0.031416 0.04879 0.007843 0.03774 0.036368 0.012423 

3/9/2005 4 0.028171 -0.009756 0.010152 -0.004556 0 0.024391 0.013746 0.019231 0 0 0 0.017805 
3/18/2005 4 0.00597 0.0381 -0.00995 -0.004556 0.063179 0.04879 -0.016584 0.054488 0.027588 0.188052 -0.01227 0.021277 
3/28/2005 4 0.026847 -0.030459 -0.054658 0 -0.04256 -0.025318 -0.006969 -0.058108 -0.057987 0 -0.025975 -0.033902 

3/29/2005 4 -0.020068 -0.086075 -0.022728 -0.047402 -0.090972 -0.052644 -0.028371 -0.034786 -0.069526 -0.064539 -0.082238 -0.023257 
3/30/2005 4 0 -0.034289 -0.011561 0.009662 0.02353 0.013423 -0.044125 -0.017858 0.023717 -0.033902 0.028171 -0.0059 

3/31/2005 4 0.077962 0.02299 0.045462 0.009569 0 0 0.022306 0.04406 0.030772 0 0.027399 0.029157 
4/1/2005 4 -0.018928 0.0113 0.01105 0.03279 0 0.013245 0.043172 0 0.007547 0.033902 0.03974 0.017094 
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4/7/2005 4 0.00627 0.05588 0.04256 0.004619 0.024693 0.013245 0.034017 -0.008511 0 0 0.03774 0.016902 
4/11/2005 4 0 -0.011173 -0.010363 0.00464 0 -0.03974 -0.013158 -0.008368 -0.021202 0 0.012579 -0.010152 

4/13/2005 4 0 0.022473 0.010257 0.013606 0 0.013423 -0.013423 -0.008439 0 -0.035091 -0.012579 -0.064539 
6/8/2005 4 -0.007168 0 0 -0.003992 0 0 0 -0.008439 0.021661 0 0 -0.01227 

6/14/2005 4 0.006873 0.059189 0 -0.003992 0 0.026668 0.00363 0.033336 0.014599 -0.040822 0 -0.033902 

6/24/2005 4 0.006349 0.011696 0.010152 0.003839 0.04256 -0.011834 -0.027974 -0.008511 -0.00738 0 -0.01105 0.021979 
7/7/2005 4 0.012821 -0.012579 0.010363 -0.040166 0 -0.011561 0.003442 -0.018019 0.007843 0 -0.011976 -0.011561 

7/19/2005 4 0 0.026317 0.010257 0 0 -0.024391 0 -0.009132 -0.007722 0.039221 0.011429 -0.010471 
7/20/2005 4 0.025001 -0.026317 0 0.024098 -0.076961 0 0 -0.009217 -0.015625 -0.039221 0.033523 0 

7/21/2005 4 0.018349 0.039221 -0.010257 0.00396 0.076961 0 0.013423 0 0 0 -0.022223 0 
8/1/2005 4 0 0 0 0.003781 0 0.012579 0.003328 -0.018519 -0.007843 0 0 0 
8/2/2005 4 0.006042 0 0 -0.003781 0 0.012423 -0.003328 0 0.007843 0 0.01105 0.021053 

9/30/2005 4 0.034743 0.018349 0.056619 0.068993 0 0.038715 0.019545 0.041964 0.021979 0.105361 0.023811 0.04041 
10/17/2005 4 0 -0.018349 -0.008889 0.005277 0.040822 -0.01227 -0.022914 0 -0.010929 0 -0.011976 0.033617 

10/18/2005 4 -0.00905 0 0 0.015666 0.039221 -0.03774 0.009885 0 0 0 0.023811 -0.016667 
11/25/2005 4 0.018868 -0.036368 -0.019418 0 0 -0.013606 -0.015504 0.011976 -0.034686 -0.057158 -0.01105 0 

1/13/2006 4 0.009756 0.012903 0.00551 -0.031045 0 0.012903 0.003454 -0.010582 -0.008889 0 0.080761 0 

1/16/2006 4 -0.029559 -0.025975 0.027102 -0.02278 -0.04256 0 -0.013889 -0.021506 -0.036368 -0.051293 0 -0.016529 
1/17/2006 4 0 -0.026668 -0.032612 -0.013921 0 -0.012903 -0.042864 -0.067441 -0.047402 0 -0.008658 -0.025318 

1/18/2006 4 -0.01005 -0.041385 -0.062699 -0.028438 0 0 0 -0.02353 -0.019608 -0.054067 -0.026433 -0.052644 
1/19/2006 4 0.01005 0.054808 0.051587 0.042359 0.04256 0.012903 0.025227 0.05782 0.048319 0.054067 0.0177 0.026668 

1/20/2006 4 0 0.101352 0.011111 0.009174 0 -0.012903 0.017637 -0.022728 -0.019048 0 0.017392 -0.008811 
1/23/2006 4 0 -0.024391 -0.028013 -0.061196 -0.04256 0.012903 -0.021202 -0.011561 -0.039221 0 -0.035091 -0.026907 
1/24/2006 4 0.019803 0 0.005666 0 0 -0.012903 0.010657 0 0 0 0.0177 0 

1/25/2006 4 0.009756 0 0 0.019231 0.122602 0 0.02098 0.011561 0.019803 0 0.042925 0.035718 
2/6/2006 4 0.026433 0.012579 -0.016621 0.014252 0.039221 0 -0.02778 -0.010929 -0.00939 -0.051293 0.021979 0.093819 

-- -- -- -- -- -- -- -- -- -- -- -- -- -- 
-- -- -- -- -- -- -- -- -- -- -- -- -- -- 
-- -- -- -- -- -- -- -- -- -- -- -- -- -- 

10/29/2007 4 0.067786 -0.024391 0.029853 0.038466 0 0 0.074108 0.036368 0 0 0.014599 0.0221 
10/30/2007 4 -0.032226 -0.025001 -0.022306 0.005644 0.015748 0.024098 0.040822 0.011834 -0.02174 0 -0.007273 0.026956 

Average Return    0.002222337 0.00430576 0.000515375 0.003371442 0.00199575 0.005749596 0.003680317 -0.000206875 -0.001884 0.004862183 0.002098442 -0.001267077 
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Date CC MEDC PTBA SMCB UNSP UNTR 

1/25/2005 4 -0.019803 0 -0.032261 0.015504 0.009662 
1/26/2005 4 -0.01005 -0.006231 0.016261 0.015267 0.028438 
1/27/2005 4 0.01005 0.012423 0 0 0.009302 

2/1/2005 4 -0.009662 -0.012195 -0.016529 -0.014599 0.034486 
2/8/2005 4 0 0 0 -0.014815 -0.025752 

2/9/2005 4 0 0 0 0 0 
2/10/2005 4 0 0 0 0 0 
2/11/2005 4 0.009479 0 0.016807 0.029414 -0.008734 

2/18/2005 4 0 0.006116 0 0.03974 -0.008299 
2/25/2005 4 -0.00995 -0.011765 -0.033902 -0.012121 -0.015873 

2/28/2005 4 -0.020203 -0.017911 0 0 -0.032523 
3/3/2005 4 0.020001 0.034887 0.017392 0.011834 0.016 

3/9/2005 4 -0.019418 -0.005764 0.017392 0 0.03101 
3/18/2005 4 0 0.011429 0.016807 -0.010471 0.007491 
3/28/2005 4 -0.028988 0 -0.05506 -0.065958 -0.025106 

3/29/2005 4 -0.019803 -0.04282 -0.120144 0 -0.070204 
3/30/2005 4 -0.020203 -0.057894 -0.010695 0 -0.056089 

3/31/2005 4 0 0.006601 0.010695 0 0.100541 
4/1/2005 4 0.030153 0.038715 0.021053 0.0113 0 
4/7/2005 4 0 -0.005935 0.080852 -0.0113 0.058594 

4/11/2005 4 -0.023906 -0.00597 -0.019418 -0.011429 0.016394 
4/13/2005 4 0 0 0 0.011173 0 

6/8/2005 4 0.043485 0.013334 0 0 0.037179 
-- -- -- -- -- -- -- 

-- -- -- -- -- -- -- 
-- -- -- -- -- -- -- 

10/29/2007 4 0.03675 0.028331 -0.008368 0.03774 0 

10/30/2007 4 -0.03675 -0.016902 0.016667 0.041457 0 
Average Return    -0.00076381 0.00143446 0.001614913 0.004634365 0.00258934 
Average Ret. 
All   0.001901854     
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Lampiran 2 
Stationarity Test Return Saham 
 

                                                
 

                                               

Pengaruh cuaca ... Ida Eva Chaharani, FE-UI, 2008



 94 

 

                                         
 

                                         
 
 
                                          
                                     
         

Pengaruh cuaca ... Ida Eva Chaharani, FE-UI, 2008



 95 

Lampiran 3 
Stationarity Test Variabel-variabel Cuaca yang Telah Di-deseasonalized 
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Lampiran 4 
Stationarity Test Variabel-variabel Cuaca yang Belum Di-deseasonalized 
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Lampiran 5 
Stationarity Test Variabel-variabel Dummy untuk mengendalikan efek day-of-the-week dan month-of-the-year 
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Lampiran 6 
Granger Causality Test dengan cloud cover  yang Telah Di-deseasonalize 

                         

                         

                         
 

Pengaruh cuaca ... Ida Eva Chaharani, FE-UI, 2008



 100 

                              

                             

                             
 

                             

                         

                        

Pengaruh cuaca ... Ida Eva Chaharani, FE-UI, 2008



 101 

Lampiran 7 

Granger Causality Test dengan cloud cover  yang Belum Di-deseasonalized 
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Lampiran 8 

Multicollniearity Test  dengan menggunakan variabel-variabel cuaca yang telah di-deseasonalized 

 
Lampiran 9 

Multicollniearity Test dengan menggunakan variabel-variabel cuaca yang belum di-deseasonalized 
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Lampiran 10 

Heteroscedasticity Test dengan menggunakan variabel-variabel cuaca yang telah di-deseasonalized 
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Lampiran 11 

Heteroscedasticity Test dengan menggunakan variabel-variabel cuaca yang belum di-deseasonalized 
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Lampiran 12 

Autocorrelation Test dengan menggunakan variabel-variabel cuaca yang telah di-deseasonalized 
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Lampiran 13 

Autocorrelation Test dengan menggunakan variabel-variabel cuaca yang belum di-deseasonalized 
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Lampiran 14 

Regresi dengan menggunakan variabel-variabel cuaca yang telah di-deseasonalized 
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Lampiran 15 

Regresi dengan menggunakan variabel-variabel cuaca yang belum di-deseasonalized 
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