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 ABSTRACT  

Article History: 
The news about Covid-19 is no longer as scary as in previous years. As COVID-19 cases 

decrease, health protocols are becoming more relaxed, making it easier for the virus to 

spread. Besides COVID-19, ARI is one of Indonesia's leading causes of death for children 

under five. Around 20-40% of hospital admissions are children due to ARI, with around 1.6 

million deaths due to pneumonia alone in children under five per year. Currently, ARI 

dominates the diseases most suffered by the people of Bangka Belitung. Based on this, using 

the VAR and VECM method to analyze pneumonia sufferers in toddlers regarding weather 

elements in the Pangkalpinang City. The VAR model has a simpler structure with a minimal 

number of variables where all the variables are endogenous, with the independent variable 

being the lag. Meanwhile, VECM can be used to model cointegrated and non-stationary time 

series data. The data used in this research is the number of monthly cases of toddlers suffering 

from pneumonia and data on climate conditions, namely rainfall, air temperature, air 

humidity and duration of sunlight during 2019-2021 in Pangkalpinang City. The results of the 

Granger Causality test show that the pneumonia variables regarding rainfall, temperature, 

duration of sunlight and humidity only have a one-way causality pattern. The VAR estimation 

results show that weather elements (rainfall, temperature and duration of sunlight) do not 

significantly affect pneumonia in the short term. Meanwhile, the VECM estimation results 

show that in the long-term pattern, humidity variables affect pneumonia. For this reason, it is 

recommended that the relevant agencies carry out outreach to the public, especially to 

pneumonia sufferers, to avoid damp weather. Because the lower the humidity value, the 

greater the potential for pneumonia in Pangkalpinang City, Bangka Belitung Islands 

Province. 
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1. INTRODUCTION 

The news about Covid-19 is no longer as frightening as it was in previous years. Seven districts or 

cities in Bangka Belitung Province, as of January 30, 2023, had no additional COVID-19 cases [1]. However, 

along with the decline in COVID-19 cases, health protocols have become increasingly lax. As a result, the 

spread of the virus is easily transmitted from one person to another. Pathogenic viruses and bacteria quickly 

attack the respiratory tract, which can cause severe Acute Respiratory Infections (ARI) and cause a public 

health emergency. For example, influenza viruses type A and B are common respiratory viruses that circulate 

throughout the world and can cause seasonal influenza outbreaks and epidemics. Most people recover from 

fever and other symptoms within a week without medical attention. However, hospitalization and death may 

occur, especially among high-risk groups. These annual epidemics are estimated to result in 3 to 5 million 

cases of severe disease and 290,000 to 650,000 respiratory deaths. In addition, new subtypes of the influenza 

A virus could also have pandemic potential (WHO 2022). ARI is an infection that attacks the throat, nose, 

and lungs and lasts no more than 14 days. Acute Respiratory Infections (ARI) is a contagious condition that 

tends to become an epidemic and pandemic [2][3][4] . If we look at global movements, according to data in 

the Covid-19 Community Mobility Report, it was found that in the Bangka Belitung Islands Province, in 

September – October 2022, movements or visits to drug stores or pharmacies increased by 46% compared to 

the expected average [5]. 

Currently, ARI dominates the diseases most suffered by the people of Bangka Belitung. At least 100 

thousand Bangka Belitung residents are attacked by ARI annually. Based on data from the Bangka Belitung 

Provincial Health Service, from 2016 to 2020, of the ten diseases, ARI was always in first place. In 2016, 

101,031 people were suffering from ARI; in 2017, there were 105,783 people; in 2018, there were 130,014 

people; in 2019, there were 128,922 people; and in 2020 there were 129,552 people. The latest data is from 

2020; the first in the dominant disease data is ARI [6]. Moreover, ARI is a contagious condition that tends to 

become an epidemic and pandemic. Especially in the post-COVID-19 era, with unpredictable weather 

changes daily, ARI can quickly attack toddlers, children, and adults [7][8]. 

The results of research conducted by [9] show that the trend of pneumonia cases from January 2018 to 

December 2019 fluctuated approximately every two months due to seasonal influences, namely the rainy and 

dry seasons. Mostly, during the rainy season, the number of pneumonia cases tends to experience an 

increasing trend. The results of statistical tests in this study show that rainfall, rainy days, humidity, and air 

temperature have an R Square value in modeling of 0.655, meaning that seasonal influences can explain 

65.5% of the diversity of pneumonia cases. 

According to [10], one of the dominant environmental factors influencing the risk of ARI in toddlers 

is temperature, humidity, and lighting. Based on this, researchers intend to analyze the relationship between 

ARI sufferers in toddlers after the COVID-19 pandemic and elements of weather changes (air temperature, 

rainfall, humidity, and duration of sunlight) in Pangkalpinang City, Bangka Belitung Islands Province. This 

is intended to look at the climate elements that influence ARI sufferers in toddlers.  

This research is intended as input to policymakers in determining good health education for the 

community after the COVID-19 pandemic according to the conditions of Pneumonia sufferers in 

Pangkalpinang City. It also strengthens community modalities in improving healthy lifestyles and increasing 

awareness of ARI diseases after the COVID-19 pandemic. 

 

2. RESEARCH METHODS 

In this research, quantitative data was used and sourced from secondary data. The data used in this 

research is the number of monthly cases of toddlers suffering from pneumonia during 2019 - 2021 in 

Pangkalpinang City who were registered with the Dinas Kesehatan Bangka Belitung Province. Also, climate 

condition data was used, namely rainfall, air temperature, air humidity and duration of sunlight during 2019 

- 2021, which was sourced from the Badan Meteorologi, Klimatologi dan Geofisika (BMKG). The analysis 

method used is Vector Auto Regression (VAR) analysis or Vector Error Correction Model (VECM) to see 

the interrelationship between climate variations and the incidence of pneumonia in toddlers in Pangkalpinang 

City. An illustration of the research stages is in Figure 1. 
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Figure 1. An Illustration of the Research Stages 

 

 

2.1 Time Series Model 

Time series analysis was introduced by George E. P. Box and Gwilym M. Jenkins in 1970 through 

their book Time Series Analysis: forecasting and control. Forecasting using time series has a unique feature. 

Time series can also be notarized very well modeled using itself [11].Time series analysis includes statistical 

procedures used to predict conditions that will occur in the future in decision-making [12][13]. Time series 

analysis is the observation, recording and arrangement of events based on a certain period [14][15][16]. 

2.2 Stationary Test and Determination of Optimal Lag Length 

The stationarity test can be detected formally using the Augmented Dickey-Fuller test by seeing 

whether the unit root is in the model or not. Test statistics in the stationarity test can be calculated using ADF 

calculation. The optimal lag is the lag length that significantly influences or responds. Determining the 

optimal lag is a very important stage in the VAR model in capturing the influence of each variable on other 

variables [17][18]. 

2.3 Causality Test 

Granger causality is a test used to see the causal or reciprocal relationship between two research 

variables so that it can be seen whether the two variables statistically influence each other (two-way or 

reciprocal relationship), have a unidirectional relationship or have no relationship at all (do not influence each 

other)[19]. The equation used to carry out the Granger causality test can be written as follows: 

1

1 1

m n

t i t j t j t

i j

X X b Y − −

= =

= + +   (1) 

1

1 1

r s

t i t j t j t

i j

c X d Y vY − −

= =

= + +   (2) 

 

2.4 Vector AutoRegressive (VAR) and Vector Error Correction Model (VECM) 

The VAR model was proposed by Christopher Sims in the 1980s, using all the current variables in the 

model to carry out regression for some lagged variables. It is an extension of the AR (autoregression) model, 

widely used for time series. The VAR model takes each variable as a function of the lag value of all 

endogenous variables in the system, thus extending the univariate autoregressive model to the "vector" 

autoregressive model composed of multiple time series variables [20]. 
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Vector autoregression (VAR) is a simultaneous explanatory and predictive analysis method of several 

variables [21]. The Vector Autoregressive model is a multivariate Time Series technique that is flexible and 

helps describe the dynamic behaviour of specific time series data; that is, a vector of time series. This type of 

forecast is predominant in economics and financial analysis. In the VAR system, one equation is considered 

for the dependent variable with constant lags [21][22]. 

The VAR model has a simpler structure with a minimal number of variables where all the variables 

are endogenous, with the independent variable being the lag. The VAR model is designed for stationary 

variables that do not contain trends[23]. The VAR model equation is formulated as follows [24] : 

0 1 1 1 2t t t p t p tx A A x A x A x e− − −= + + + + +   (3) 

𝑥𝑡   :  vector of size 𝑛 × 1 containing n variables in the VAR model 

𝐴0   :  intercept vector of size 1n  

𝐴𝑝    :  efficiency matrix of size n n  

𝑒𝑡   :  residual vector of size 1n  

 Meanwhile, VECM offers an easy working procedure to separate long-run and short-run components 

from the data formation process. Thus, VECM differs from VAR in that VECM can be used to model 

cointegrated and non-stationary time series data[25]. The general form of the VECM model with lag length 

(p-1) is as follows [26]: 

1 1 1 2 2 1t t t t P t p ty e y y y    − − − − + = +  +  + +  +  (4) 

𝚫𝒚𝒕  : vector of first derivatives of the dependent variable 

𝚫𝒚𝒕−𝟏 : vector of the first derivative of the dependent variable with the 1st lag or ECT (Error Correction Term) 

𝜺𝒕  : residual vector 

𝜶  : cointegration coefficient matrix 

𝜷𝟏  : coefficient matrix of the 𝒊 dependent variable, 𝒊 = 𝟏, 𝟐, … , 𝒑 

 

2.5 Impulse Response Function (IRF) 

The IRF test aims to see how long a shock a variable receives [26][27]. IRF calculation is as 

follows: 

( ) kIRF h =   (5) 

With: 

Γ : parameter matrix of the VAR model 

ℎ : forecast period 

𝐶 : Cholesky decomposition matrix of the shock variance-covariance matrix 

 

3. RESULTS AND DISCUSSION 

3.1 Data Stationarity 

The data stationary test can be carried out using the graphic method and the Augmented Dickey-Fuller 

(ADF) test. Suppose the absolute value of the 𝑡 statistic is smaller than the critical value in the MacKinnon 

table at various confidence levels (1%, 5%, and 10%). In that case, it indicates that the data is not stationary. 

Apart from that, it can also be seen from the probability value that is smaller than 0.05 that it indicates 

stationary data. Based on Table 1, it can be seen that the analysis of pneumonia with rainfall, temperature, 

and duration of sunlight will be carried out using VAR. Then, the analysis of pneumonia with humidity can 

use VECM. 

Table 1. Stationary Pneumonia Test for Rainfall, Air Humidity, Temperature, and Duration of Sunlight 

Variable Unit Root Probability 

Rainfall Level 0.0004 

Air Humidity 1st difference 0.0001 
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Variable Unit Root Probability 

Temperature Level 0.0001 

Duration of Sunlight Level 0.0475 

3.2 Optimal Lag Test 

The VAR approach is very sensitive to the amount of data lag used. Therefore, it is necessary to 

determine the optimal lag length. The lag length determines the period of influence on an endogenous 

variable in the past or other endogenous variables. In this research, determining the optimal lag length will 

be seen from the smallest Akaike Information Criterion (AIC) value, indicating optimal lag. In Table 2 shows 

that the analysis of pneumonia on rainfall does not have a past influence on these two variables. Meanwhile, 

pneumonia analysis of air humidity, temperature, and duration of sunlight influences the past for each 

variable with pneumonia. 

Table 2. Optimal Lag Test for Rainfall, Air Humidity, Temperature, and Duration of Sunlight 

 Rainfall Air Humidity Temperature Duration of 

sunlight 

AIC 23.7248 16.7335 12.8380 19.4760 

Optimal Lag  0 2 1 1 

3.3 VAR Stability Test Results 

A VAR condition stability check is carried out to test whether the VAR estimates that have been 

determined are stable, namely in the form of roots of characteristic polynomials. Based on Figure 2, all points 

of the inverse roots of the AR polynomial are inside the circle, so the pneumonia data and climate variations 

are stable. 

               
                 (a)                (b)                 (c)                   (d) 

Figure 2. Plot of Inverse Roots of AR Characteristic Polynomial (a) Pneumonia against rainfall (b) Pneumonia 

against air humidity (c) Pneumonia against temperature (d) Pneumonia against duration of sunlight 

3.4 Granger Causality Test 

This research shows that the variable number of pneumonia and variations in climate elements do not 

have a two-way or reciprocal relationship. It can be seen in the probability value, which is greater than 0.05. 

Based on this test, all weather elements have no causal relationship with pneumonia data. 

Table 3. Granger Causality Test 

Null Hypothesis: Obs Probability 

Pneumonia does not Granger Cause Rainfall 34 0.7503 

Rainfall does not Granger Cause pneumonia  0.9619 

Pneumonia does not Granger Cause Air Humidity 34 0.7191 

Air Humidity does not Granger Cause Pneumonia  0.7375 

Pneumonia does not Granger Cause Temperature 34 0.4331 

Temperature does not Granger Cause Pneumonia  0.3603 

Pneumonia does not Granger Cause Duration of Sunlight 34 0.9838 

Duration of Sunlight does not Granger Cause Pneumonia  0.8889 
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3.5 Cointegration Test 

The cointegration test determines whether there will be long-term balance, namely whether there is a 

similarity in movement and stability of the relationship between the variables in this study. The cointegration 

test was carried out using Johansen's Cointegration Test method. If the probability value < 0.05 means there 

is a cointegration equation, it has a long-term balance. In this study, the cointegration test will only be carried 

out to analyze pneumonia and air humidity because these two variables are stationary at the first difference. 

Based on Table 4, it is known that the probability value is less than 5%, which indicates that there is 

a cointegration relationship between pneumonia and humidity. So, the following analysis for pneumonia and 

air humidity variables uses the VECM model. Then, it is explained that at the 5% significance test level, two 

variable ranks have a cointegration relationship. It can be seen from the trace statistical values, namely 29.087 

and 10.0327, which are greater than the Critical Value of 5%, namely 15.49471 and 3.841465. This value 

means that the pneumonia and humidity variables are indicated to have a long-term relationship 

(cointegration) with each other. 

Table 4. Johansen Cointegration Test 

Hypothesized 

No. of CE(s) 

Eigenvalue Trace Statistic Critical Value Probability 

None* 0.4487 29.0868 15.4947 0.0003 

At most 1* 0.2691 10.0327 3.8415 0.0015 

 

3.6 VAR Stability Test Results 

In this case, the validity test is carried out by comparing the 𝑡-table and 𝑡-statistic values, where the 𝑡-

table used in this study has a significance level of 5% of 2.013. Based on Table 5, it is found that the 𝑡-

statistic value for rainfall is less than 2.013. This value indicates that rainfall does not affect the incidence of 

pneumonia. However, other variables influence the incidence of pneumonia, which is indicated by the 𝑡-

statistic value of the 𝐶 coefficient, which is greater than the 𝑡-table value.  

Table 5. Vector Auto Regression Stability Test for Pneumonia with Rainfall 

 Rainfall Pneumonia 

Rainfall(-1) 

 

𝑡-statistic 

 

Rainfall(-2) 

 

𝑡-statistic 

 

Pneumonia(-1) 

 

𝑡-statistic 

 

Pneumonia(-2) 

 

𝑡-statistic 

 

𝐶 

 

𝑡-statistic 

0.1885 

(0.1580) 

[1.1931] 

0.0239 

(0.0879) 

[0.2716] 

 

0.0598 

(0.1746) 

[0.3310] 

 

-0.0437 

(0.3311) 

[-0.1320] 

 

-0.22468 

(0.3311) 

[-0.1320] 

 

-0.0086 

(0.0972) 

[-0.0912] 

 

0.0307 

(0.1842) 

[-0.1664] 

 

0.0307 

(0.1842) 

[-0.5372] 

 

153.3073 

(52.0326) 

[2.9464] 

 

49.1175 

(28.9540) 

[1.6964] 

 

Table 6. Vector Auto Regression Stability Test for Pneumonia with temperature 

 Temperature Pneumonia 

Pneumonia(-1) 

 

𝑡-statistic 

-0.0360 

(0.1751) 

[-0.2053] 

0.0016 

(0.0021) 

[0.7938] 

 

Temperature(-1) 

 

 

-13.43925 

(14.4799) 

 

0.3176 

(0.1691) 
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 Temperature Pneumonia 

𝑡-statistic [-0.9281] [1.8783] 

𝐶 

 

𝑡-statistic 

412.6281 

 (392.576) 

[1.0511] 

18.3771 

(4.5837) 

[4.0093] 

 

Table 7. Vector Auto Regression Stability Test for Pneumonia with Duration of Sunlight 

 Duration of 

sunlight 

Pneumonia 

Pneumonia(-1) 

 

𝑡-statistic 

0.5710 

(0.1471) 

[3.8808] 

-0.1041 

(0.7396) 

[-0.1408] 

 

Duration of sunlight(-1) 

 

𝑡-statistic 

 

-0.0007 

(14.4799) 

[-0.9281] 

 

-0.0243 

(0.1776) 

[-0.1368] 

 

𝐶 

 

𝑡-statistic 

22.8440 

 (8.2080) 

[2.7832] 

53.9514 

(41.2595) 

[1.3076] 

Then, in Table 6, the incidence of pneumonia is also not influenced by temperature, which is indicated 

by the t-statistic value being smaller than the 𝑡-table value. In contrast to the results of the duration of sunlight, 

a 𝑡-statistic of 3.8808 was obtained in period one, so it can be said that the length of sunlight in the previous 

period also influenced the incidence of pneumonia. Apart from the duration of sunlight, other factors 

influence the incidence of pneumonia in Pangkalpinang City (see Table 7). 

3.7 Vector Error Correction Model (VECM) 

In the long-term relationship between humidity and pneumonia (see Table 8), it is found that the 𝑡-

statistic value (-4.5998) is greater than the 𝑡-table and is negative. Based on this, air humidity has a long-

term influence on the incidence of pneumonia in Pangkalpinang City. The lower the humidity, the more cases 

of pneumonia will occur in children in Pangkalpinang City. Furthermore, based on short-term effects (see 

Table 9), it was found that humidity did not significantly affect the incidence of pneumonia. 

Table 8. Vector Error Correction Estimates from Air Humidity with Pneumonia (Long-Term) 

 Cointegrating Eq: CointEq1 

Long-term D(air humidity(-1)) 

D(Pneumonia(-1)) 

1.0000 

-227.8059 

(49.5249) 

𝑡-statistic 

 

𝐶 

[-4.5998] 

 

-384.6350 

 
Table 9. Vector Error Correction Estimates from Air Humidity with Pneumonia (Short-Term) 

Error Correction D(Air Humidity) D(Pneumonia) 

CointEq1 

 

𝑡-statistic 

 

D(Air Humidity(-1),2) 

 

𝑡-statistic 

 

D(Air Humidity(-2),2) 

 

𝑡-statistic 

 

-4.58E-05 

(0.00013) 

[-0.36104] 

0.010357 

(0.0023) 

[4.5943] 

 

-0.6022 

(0.1778) 

[-3.3889] 

 

-0.3597 

(0.1820) 

[-1.9761] 

 

 

 

3.9243 

(3.1553) 

[1.2437] 

 

-2.3802 

(3.2317) 

[-0.7365] 
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Error Correction D(Air Humidity) D(Pneumonia) 

D(Pneumonia(-1),2) 

 

𝑡-statistic 

 

D(Pneumonia(-1),2) 

 

𝑡-statistic 

 

𝐶 

 

𝑡-statistic 

 

-0.0022 

(0.0202) 

[-0.1105] 

0.6742 

(0.3592) 

[1.8767] 

 

0.0035 

(0.0108) 

[0.3197] 

 

0.0877 

(0.6822) 

[0.1286] 

 

0.0108 

(0.1914) 

[0.0563] 

 

-1.5770 

(12.1122) 

[-0.1302] 

 

3.8 Impulse Response Function and Variance Decomposition 

Estimation of the impulse response function was carried out to examine the surprise response of the 

innovation variable to other variables. The estimation assumes that each innovation variable is not correlated 

with each other, so tracing the influence of a surprise can be direct. Figure 3 (a) shows that the shock 

movement only reaches the fifth to seventh period; the rest of the movement gets closer to the balance point. 

This condition means that the higher the period, the lower the response.  

The shock movement is also shown by Figures 3(b) and Figure 3(c) that the longer the period, the 

lower the response to temperature and duration of solar radiation. This condition is different from the response 

given by humidity (see Figure 4), which is fluctuating. The longer the period, the higher the humidity 

response to the incidence of pneumonia fluctuates. 

 

      
(a)                           (b)  

 
(c) 

Figure 3. Impulse Response Function of Pneumonia with (a) Pneumonia to Pneumonia, Pneumonia to Rainfall, 

Rainfall to Pneumonia, and Rainfall to Rainfall; (b) Pneumonia to Pneumonia, Pneumonia to Temperature, 

Temperature to Pneumonia, and Temperature to Temperature; and (c) Pneumonia to Pneumonia, Pneumonia 

to Temperature, Temperature to Pneumonia, and Temperature to Temperature. 
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(a)         (b) 

 
(c)         (d) 

Figure 4. Impulse Response Function of (a) Pneumonia to Pneumonia; (b) Pneumonia to Air Humidity; (c) Air 

Humidity to Pneumonia and (d) Air Humidity to Air Humidity 

 
Then, the Variance Decomposition table (see attachment) shows that for the variable rainfall, 

temperature and duration of sunlight, the more extended period, the variance decomposition shows a stable 

value. This condition shows that these three weather elements do not influence the incidence of pneumonia. 

In contrast to the Variance Decomposition of humidity against pneumonia, the value fluctuates. Therefore, 

from the four existing weather elements, it was found that there was an influence of the humidity variable on 

pneumonia.  

Then, based on the Variance Decomposition table (see appendix), it shows that for the variables 

rainfall, temperature and duration of sunlight, the longer the period, the more the Variance Decomposition 

value shows a stable value. This condition shows that these three weather elements do not influence the 

incidence of pneumonia. In contrast to the Variance Decomposition of humidity against pneumonia, the value 

fluctuates. Therefore, from the four existing weather elements, it was found that there was an influence of the 

humidity variable on pneumonia. 

 

4. CONCLUSIONS 

The Granger Causality test's research results show that the pneumonia variable concerning rainfall, 

temperature, duration of sunlight and humidity only has a one-way causality pattern. Where each climate 

element only affects Pneumonia, while Pneumonia does not affect climate elements (unidirectional causality). 

The VAR estimation results show that the three weather elements (rainfall, temperature and duration of 

sunlight) do not significantly affect the short term. Meanwhile, the VECM estimation results show that in the 

long term, the humidity variable affects pneumonia. However, the impact is negative; the lower the humidity 

value, the greater the potential for pneumonia in Pangkalpinang City, Bangka Belitung Islands Province. 

Based on the results of this study, it was found that humidity affects pneumonia in the long term. For this 

reason, there is a need for guidance or outreach to the community in Pangkalpinang City, especially 

pneumonia sufferers in toddlers, to be careful about humid weather conditions. 

 

ACKNOWLEDGMENT  

Our Gratitude is to Lembaga Penelitian dan Pengabdian kepada Masyarakat (LPPM) of the Universitas 

Bangka Belitung for the grant in the accelerated research program. Our Gratitude is also for the Dinas 

Kesehatan, Bangka Belitung Islands Province and Badan Meteorologi Klimatologi Geofisika Bangka 

Belitung Islands Province.  

 

-60

-40

-20

0

20

40

60

80

1 2 3 4 5 6 7 8 9 10 11 12

Response of D(P) to D(P) Innovation

-30

-20

-10

0

10

20

1 2 3 4 5 6 7 8 9 10 11 12

Response of D(P) to D(H) Innovation

-.8

-.6

-.4

-.2

.0

.2

.4

1 2 3 4 5 6 7 8 9 10 11 12

Response of D(H) to D(P) Innovation

1.5

2.0

2.5

3.0

3.5

4.0

1 2 3 4 5 6 7 8 9 10 11 12

Response of D(H) to D(H) Innovation

Response to Cholesky One S.D. (d.f. adjusted) Innovations

-60

-40

-20

0

20

40

60

80

1 2 3 4 5 6 7 8 9 10 11 12

Response of D(P) to D(P) Innovation

-30

-20

-10

0

10

20

1 2 3 4 5 6 7 8 9 10 11 12

Response of D(P) to D(H) Innovation

-.8

-.6

-.4

-.2

.0

.2

.4

1 2 3 4 5 6 7 8 9 10 11 12

Response of D(H) to D(P) Innovation

1.5

2.0

2.5

3.0

3.5

4.0

1 2 3 4 5 6 7 8 9 10 11 12

Response of D(H) to D(H) Innovation

Response to Cholesky One S.D. (d.f. adjusted) Innovations

-60

-40

-20

0

20

40

60

80

1 2 3 4 5 6 7 8 9 10 11 12

Response of D(P) to D(P) Innovation

-30

-20

-10

0

10

20

1 2 3 4 5 6 7 8 9 10 11 12

Response of D(P) to D(H) Innovation

-.8

-.6

-.4

-.2

.0

.2

.4

1 2 3 4 5 6 7 8 9 10 11 12

Response of D(H) to D(P) Innovation

1.5

2.0

2.5

3.0

3.5

4.0

1 2 3 4 5 6 7 8 9 10 11 12

Response of D(H) to D(H) Innovation

Response to Cholesky One S.D. (d.f. adjusted) Innovations

-60

-40

-20

0

20

40

60

80

1 2 3 4 5 6 7 8 9 10 11 12

Response of D(P) to D(P) Innovation

-30

-20

-10

0

10

20

1 2 3 4 5 6 7 8 9 10 11 12

Response of D(P) to D(H) Innovation

-.8

-.6

-.4

-.2

.0

.2

.4

1 2 3 4 5 6 7 8 9 10 11 12

Response of D(H) to D(P) Innovation

1.5

2.0

2.5

3.0

3.5

4.0

1 2 3 4 5 6 7 8 9 10 11 12

Response of D(H) to D(H) Innovation

Response to Cholesky One S.D. (d.f. adjusted) Innovations



1456 Amelia, et. al.    IMPLEMENTATION OF VECTOR AUTOREGRESSIVE (VAR) AND VECTOR ERROR…  

 

REFERENCES 

 

[1] Aprionis and B. Agustian, “Tidak ada penambahan kasus COVID-19 di Bangka Belitung,” Antara Babel, Pangkalpinang, Feb. 

02, 2023. Accessed: Nov. 03, 2023. [Online]. Available: https://babel.antaranews.com/berita/333264/tidak-ada-penambahan-

kasus-covid-19-di-bangka-belitung 

[2] L. Gandhi, D. Maisnam, D. Rathore, P. Chauhan, A. Bonagiri, and M. Venkataramana, “Respiratory illness virus infections 

with special emphasis on COVID-19,” Eur J Med Res, vol. 27, no. 1, p. 236, Nov. 2022, doi: 10.1186/s40001-022-00874-x. 

[3] Y. Si et al., “Epidemiological surveillance of common respiratory viruses in patients with suspected COVID-19 in Southwest 

China,” BMC Infect Dis, vol. 20, no. 1, p. 688, Dec. 2020, doi: 10.1186/s12879-020-05392-x. 

[4] M. Chadha et al., “Human respiratory syncytial virus and influenza seasonality patterns—Early findings from the WHO global 

respiratory syncytial virus surveillance,” Influenza Other Respir Viruses, vol. 14, no. 6, pp. 638–646, Nov. 2020, doi: 

10.1111/irv.12726. 

[5] Google, “COVID-19 Community Mobility Repo,” 2022. 

[6] Bangkapos.com, “Dominasi 10 Penyakit Teratas, Setiap Tahun 100 Ribuan Warga Bangka Belitung Terserang ISPA,” 

Bangkapos.com. Accessed: Jan. 31, 2023. [Online]. Available: https://www.msn.com/id-id/berita/other/dominasi-10-

penyakit-teratas-setiap-tahun-100-ribuan-warga-bangka-belitung-terserang-ispa/ar-AA14157Q 

[7] X. Huang et al., “Epidemiological characteristics of respiratory viruses in patients with acute respiratory infections during 

2009–2018 in southern China,” International Journal of Infectious Diseases, vol. 98, pp. 21–32, Sep. 2020, doi: 

10.1016/j.ijid.2020.06.051. 

[8] B. Hermawati, S. Indarjo, and D. M. Sukendra, “The Effect of Secondhand Smoke and Thirdhand Smoke Exposure at Home 

on Acute Respiratory Infections,” in Proceedings of the 5th International Conference on Physical Education, Sport, and Health 

(ACPES 2019), Paris, France: Atlantis Press, 2019. doi: 10.2991/acpes-19.2019.56. 

[9] Y. Harnani, R. Hamidy, S. Sukendi, and D. Afandi, “Pengaruh musim terhadap kejadian pneumonia pada balita di Kabupaten 

Pelalawan,” Dinamika Lingkungan Indonesia, vol. 9, no. 1, p. 39, Jan. 2022, doi: 10.31258/dli.9.1.p.39-44. 

[10] A. Zolanda, M. Raharjo, and O. Setiani, “Faktor Risiko Kejadian Infeksi Saluran Pernafasan Akut Pada Balita di Indonesia,” 

LINK, vol. 17, no. 1, pp. 73–80, May 2021, doi: 10.31983/link.v17i1.6828. 

[11] R. S. Gautam and J. Kanoujiya, “Multivariate Inflation Forecasting: A Case of Vector Auto Regressive (VAR) Model,” IConic 

Research and Engineering Journals, vol. 5, no. 12, pp. 11–14, Jun. 2022. 

[12] M. Lehna, F. Scheller, and H. Herwartz, “Forecasting day-ahead electricity prices: A comparison of time series and neural 

network models taking external regressors into account,” Energy Econ, vol. 106, p. 105742, Feb. 2022, doi: 

10.1016/j.eneco.2021.105742. 

[13] R. Amelia, D. Y. Dalimunthe, E. Kustiawan, and I. Sulistiana, “ARIMAX model for rainfall forecasting in Pangkalpinang, 

Indonesia,” IOP Conf Ser Earth Environ Sci, vol. 926, no. 1, p. 012034, Nov. 2021, doi: 10.1088/1755-1315/926/1/012034. 

[14] M. A. Castán-Lascorz, P. Jiménez-Herrera, A. Troncoso, and G. Asencio-Cortés, “A new hybrid method for predicting 

univariate and multivariate time series based on pattern forecasting,” Inf Sci (N Y), vol. 586, pp. 611–627, Mar. 2022, doi: 

10.1016/j.ins.2021.12.001. 

[15] R. Amelia, E. Kustiawan, I. Sulistiana, and D. Y. Dalimunthe, “Forecasting Rainfall in Pangkalpinang City Using Seasonal 

Autoregressive Integrated Moving Average with Exogenous (SARIMAX),” BAREKENG: Jurnal Ilmu Matematika dan 

Terapan, vol. 16, no. 1, pp. 137–146, Mar. 2022, doi: 10.30598/barekengvol16iss1pp137-146. 

[16] R. Amelia, Guskarnali, R. G. Mahardika, C. R. Niani, and N. Lewaherilla, “Predicting particulate matter PM2.5 using the 

exponential smoothing and Seasonal ARIMA with R studio,” IOP Conf Ser Earth Environ Sci, vol. 1108, no. 1, p. 012079, 

Nov. 2022, doi: 10.1088/1755-1315/1108/1/012079. 

[17] R. Zhang, P. Zhou, and J. Qiao, “Anomaly Detection of Nonstationary Long-Memory Processes Based on Fractional 

Cointegration Vector Autoregression,” IEEE Trans Reliab, vol. 72, no. 4, pp. 1383–1394, Dec. 2023, doi: 

10.1109/TR.2023.3314429. 

[18] G. Osei, “Utilizing Google Trends Data For Effective Modeling Of Covid-19 Outcomes: A Vector Auto Regression (VAR) 

Approach.” 

[19] F. F. Roman and Kartiko, “Penerapan Kausalitas Granger dan Kointegrasi Johansen Trace Statistic Test Untuk Indeks 

Pembangunan Manusia Terhadap Pertumbuhan Ekonomi, Inflasi dan Kemiskinan di Nusa Tenggara Timur,” Jurnal Statistika 

Industri dan Komputasi, vol. 5, no. 2, pp. 73–83, 2020. 

[20] Q. Wang, Y. Zhou, | Xiaofei Chen, and C. X. Chen, “A Vector Autoregression Prediction Model for COVID-19 Outbreak.” 

[Online]. Available: https://covidtracking.com/data/download 

[21] T. Britt, J. Nusbaum, A. Savinkina, and A. Shemyakin, “Short-term forecast of U.S. COVID mortality using excess deaths and 

vector autoregression,” Model Assisted Statistics and Applications, vol. 18, no. 1, pp. 13–31, Mar. 2023, doi: 10.3233/MAS-

221392. 

[22] F. Bianchi, G. Bianchi, and D. Song, “The long-term impact of the COVID-19 unemployment shock on life expectancy and 

mortality rates,” J Econ Dyn Control, vol. 146, p. 104581, Jan. 2023, doi: 10.1016/j.jedc.2022.104581. 

[23] P. S. Hou, L. M. Fadzil, S. Manickam, and M. A. Al-Shareeda, “Vector Autoregression Model-Based Forecasting of Reference 

Evapotranspiration in Malaysia,” Sustainability, vol. 15, no. 4, p. 3675, Feb. 2023, doi: 10.3390/su15043675. 

[24] D. Wahyuni, Z. Oktriani, T. Casella, and R. Amelia, “Metode Vector Autoregression (VAR) dalam Menganalisis Pengaruh 

Indeks Pembangunan Manusia (IPM) Terhadap Pertumbuhan Ekonomi di Provinsi Kepulauan Bangka Belitung,” in 

Proceedings of National Colloquium Research and Community Service, Dec. 2022. 

[25] M. Saiymova, M. Troyanskaya, K. Shalgimbayeva, Z. Babazhanova, and R. Jumabekova, “The Vector Auto Regression 

Analysis of the Link between Renewable Energy Consumption and Economic Development for Turkey and Kazakhstan,” 

International Journal of Energy Economics and Policy, vol. 13, no. 2, pp. 309–315, Mar. 2023, doi: 10.32479/ijeep.13998. 

[26] L. Loves, M. Usman, Warsono, Widiarti, and E. Russel, “Modeling Multivariate Time Series by Vector Error Correction 

Models (VECM) (Study: PT Kalbe Farma Tbk. and PT Kimia Farma (Persero) Tbk),” J Phys Conf Ser, vol. 1751, no. 1, p. 

012013, Jan. 2021, doi: 10.1088/1742-6596/1751/1/012013. 



BAREKENG: J. Math. & App., vol. 18(3), pp. 1447- 1458, September, 2024.    1457 

 

 

[27] D. M. H. Batubara and I. A. N. Saskara, “Analisis Hubungan Ekspor, Impor, PDB, dan Utang Luar Negeri Indonesia Periode 

1970-2013,” Jurnal Ekonomi Kuantitatif Terapan , vol. 8, no. 1, pp. 46–55, Feb. 2015. 

  
 



1458 Amelia, et. al.    IMPLEMENTATION OF VECTOR AUTOREGRESSIVE (VAR) AND VECTOR ERROR…  

 

 


