A0y 9 Aslaal) g Aallall bl Jal) ddaa
ISSN 2352-9962 / E-ISSN 2572-0147
2021 sramd =03 222d) (8 alaal)

i =t
OFEB Univ. Publish.

2 sl GV Jou 73500 Jlerealy @izl B 855001 Jalgall fulowiy o3
.(2017-1980) /1t d- — (ARDL) ¢ 5011

Measuring and analyzing factors affecting inflation using the
ARDL model - Algeria case (1980-2017).
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Abstract

Abstract: The aim of this study is to
measure and analyze the relationship
between inflation (INF) as expressed in the
consumer price index and a range of other
variables in Algeria during the period
1980-2017 in the between inflation and
other variables in the long and short
term.short and long term. For this, modern
standard methods such as the time series
stability test and Autoregressive
Distributed Lag model (ARDL). The study
found that there is a significant correlation
And a joint complementarity of the
relationship between inflation and other
variables in the long and short term.
Keywords inflation, measuer, analyze,
Autoregressive.
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Series: Residuals
Sample 1983 2017

8 Observations 35
Mean -0.044207
& Median -0.393537
Maximum 3.795973
Minimum -2.496625
a Std. Dev 1.427162
Skewness 0.779856
Kurtosis 3.539355
2 Ii Jarque-Bera 3.971926
—I '_I_l Probability 0.137248

GAlayiae e lely aldl dlae) (et juaalleviews.09
.(bounds,test) &kl Jalsill jLad) ailid :(3) Jgaad)
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DL Bounds Test
Date: 04/15/19 Time: 03:37
ample: 1983 2017
Iincluded observations: 35
Null Hypothesis: No long-run relationships exist

[Test Statistic Value K

|F-statistic 5.460289 5

[Critical Value Bounds

ISignificance 10 Bound

10% 1.81
526 214
2. 5% 2.44
1% 2.82

GAlayiae e lely aldl dlae) (et juaalleviews.09
mall) Jadd (ECM) Udl) grmuasi 7 gai jdli 1(4) Jsaald

Coinegrating Form

t-Statssc So. Error Coeficient Variable
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0
o
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0052583 0044700
0.060825 0.405854
0.104743 0085191
0.158138 0051235
0.125881 0297782
0570251 -1.751902
0595880 14032842
0.455828 0538585
0970047
0431115
-0.4684455 CointEaf-1)
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eviews.(09 cilajia Jo lely Galll dlae) (e 1 jdaal)
Jushl) Jadd (ECM) CJ}“ el il (5)&949

Cointeg = INF - (44472 17 d 0.4% -4.48407TI1 +
259546°CH + | $

t-Statstc LIS Coeficient Variable

-4.125890 1.07788! -4.447215 GDP
.142485 { 31 -1.170741 M3
( 0.430852 TC
-4 484015 TI
25954845 CH
0528217 G(-3
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