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Abstract:

This study aims to measure the impact of inflation on some economic
variables in Algeria, through a standard study during the period (1990-2019),
and to achieve the goal of the study, the reality of inflation and the most
important variables in Algeria during the study period were reviewed. On
these economic variables (economic growth rate, unemployment rate,
Algerian dinar exchange rate, foreign trade coverage rate, wage growth rate
and consumption volume), and to achieve this, VAR autoregressive vector

models were used.
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DLOGTCE = C(1)*DLOGTCE(-1) + C(2)*DLOGTCE(-2) +
C(3)*DLOGTCE(-3) + C(4)*DLOGINF(-1) + C(5)*DLOGINF(-2) +
C(6)*DLOGINF(-3) + C(7)*DLOGTCH(-1) + C(8)*DLOGTCH(-2) +

C(9)*DLOGTCH(-3) + C(10)*DTRENDDLOGPIB(-1) +
C(11)*DTRENDDLOGPIB(-2) + C(12)*DTRENDDLOGPIB(-3) + C(13)

Coefficient Std. Error | t-Statistic | Prob.
C(2) 0.265337 0.441186 | 0.601418 | 0.5579
C(2) -0.268178 0.408951 | -0.655771 | 0.5234
C(3) 0.015723 0.393512 | 0.039957 | 0.9687
C(4) 0.004422 0.094687 | 0.046701 | 0.9635
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DTRENDDLOGPIB = C(1)*DTRENDDLOGPIB(-1) +
C(2)*DTRENDDLOGPIB(-2) + C(3)*DTRENDDLOGPIB(-3) +
C(4)*DLOGINF(-1) + C(5)*DLOGINF(-2) + C(6)*DLOGINF(-3) +
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C(13)*LOGCHO(-1) + C(14)*LOGCHO(-2) + C(15)*LOGCHO(-3) +

C(16)
) UKL Aslaall 53 008 iy s
Coefficient Std. Error t-Statistic Prob.
C(2) -0.191770 0.376393 -0.509494 0.6215
C(2) -0.244501 0.430710 -0.567669 0.5828
C(3) 0.004017 0.551898 0.007279 0.9943
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Adjusted R-squared 0.115190 S.D. dependent var 0.036151
S.E. of regression 0.034005 Akaike info criterion -3.649341
Sum squared resid 0.011564 Schwarz criterion -2.875127
Log likelihood 63.44143 Hannan-Quinn criter. -3.426395
F-statistic 1.216978 Durbin-Watson stat 2.250783
Prob(F-statistic) 0.385153
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