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The aim of thisstudy isto deter mine the economic changes that affect inflation
changesin Algeria over an extended period between (1990-2021) through the use
of some changes such as exports and imports based on economic theory and the
economic reality in Algeria and for the purpose of good evaluation. The study
came out with a set of results. The most important of which is: that the roses
prevailing in Algeria affect inflation

Keywords: inflation, fluctuations, stability test, time seriesintegration.
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TINF M‘ Jaza 1
Null Hypothesis: TINFI has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=7)
t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.128264 0.0351
Test critical values: 1% level -3.670170

5% level -2.963972

10% level -2.621007

*MacKinnon (1996) one-sided p-values.
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Null Hypothesis: D(TINFI) has a unit root
Exogenous: Constant

Lag Length: 1 (Automatic - based on SIC, maxlag=7)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -6.683145 0.0000
Test critical values: 1% level -3.689194
5% level -2.971853
10% level -2.625121
*MacKinnon (1996) one-sided p-values.
ebn e el gl dlae ) (e : jaaall
<yl ol 22
NullHypothesis: M has a unit root
Exogenous: Constant
LagLength: 6 (Automatic - based on SIC, maxlag=7)
t-Statistic Prob.*
AugmentedDickey-Fuller test statistic 0.015689 0.9512
Test critical values: 1% level -3.737853
5% level -2.991878
10% level -2.635542

*MacKinnon (1996) one-sided p-values.

MacKinnon (1996) one-sided p-values
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Mull Hypothesis: D{M) has a unit root
Exogenous: Constant
Lag Length: & (Automatic - based on SI1C, maxlag=7)

t-Statistic FProb.=

Augmented Dickey-Fuller test statistic -9 427718 O 0000
Test critical values: 122 lewvel -3.73T853
5% level -2.991878
10% lewvel -2 635542

*MackKinnon (1996) one-sided p-values.

.MacKinnon (1996) one-sided p-values*

<) jalall-3
MMullHypothesis: X has a unit root
Exogenous: Constant
LaglLength: O (Automatic - based on SIC, maxlag=7)}
t-Statistic Frob_*

AwuvgmentedDickeyv-Fuller test stafistic -1.9040&8 0_3262
Test critical values: 12 lewvel -2 66861681

5% lewel -2.950411

10%% level -2.619160

*Mackinnon (1996) one-sided p-values.
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Mull Hypothesis: D) has a unit root
Exogenous: Constant
Lag Length: O {Automatic - based on SI1C, maxlag=7)

t-Statistic Prob_*=

Augmented Dickey-Fuller test statistic -7 204915 0 0000
Test critical values: 126 leveal -Z2.670170
5% lewvel -2.963972
10%0 level -2.621007

*MackKinnon (1996) one-sided p-valuas.
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Date: 05/16/23 Time: 03:43

Sample (adjusted): 1992 2020

Included observations: 29 afteradjustments
Trend assumption: Lineardeterministic trend
Series: TINFIM X

Lagsinterval (in first differences): 1to 1

UnrestrictedCointegration Rank Test (Trace)

Hypothesized Trace 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None * 0.643435 38.38053 29.79707 0.0040
Atmost 1 0.244458 8.474640 15.49471 0.4161
Atmost 2 0.011839 0.345379 3.841466 0.5567

Trace test indicates 1 cointegratingeqn(s) at the 0.05 level
* denotes rejection of the hypothesisat the 0.05 level
**MacKinnon-Haug-Michelis (1999) p-values

UnrestrictedCointegration Rank Test (Maximum Eigenvalue)

Hypothesized Max-Eigen 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None * 0.643435 29.90589 21.13162 0.0023
Atmost 1 0.244458 8.129261 14.26460 0.3657
Atmost 2 0.011839 0.345379 3.841466 0.5567

Max-eigenvalue test indicates 1 cointegratingegn(s) at the 0.05 level
* denotes rejection of the hypothesisat the 0.05 level
**MacKinnon-Haug-Michelis (1999) p-values
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Dependent Variable: TINFI

Method: Least Squares

Date: 05/16/23 Time: 04:43
Sample (adjusted): 1990 2020

Included observations: 31 afteradjustments

Variable Coefficient Std. Error t-Statistic Prob.

C -24.30144 7.047877 -3.448051 0.0018

0.698764 0.123210 5.671346 0.0000

X 11.55059 4.935660 2.340233 0.0266

R-squared 0.534617 Meandependent var 10.99998

Adjusted R-squared 0.501375 S.D. dependent var 13.48573

S.E. of regression 9.522730 Akaike info criterion 7.437006

Sumsquaredresid 2539.107 Schwarz criterion 7.575779

Log likelihood -112.2736 Hannan-Quinn criter. 7.482243

F-statistic 16.08273 Durbin-Watson stat 1.873899
Prob(F-statistic) 0.000022

Prob(F-statistic) 0.000022
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Pairwise Granger Causality Tests
Date: 05/16/23 Time: 04:51
Sample: 1990 2021

Lags: 2

Jalad dud) ABMal) el LAl

NullHypothesis: Obs F-Statistic Prob.
M does not Granger Cause TINFI 29 452972 0.0214
TINFI does not Granger Cause M 2.74748 0.0542
X does not Granger Cause TINFI 30 0.31539 0.7324
TINFI does not Granger Cause X 2.63148 0.0400
X does not Granger Cause M 29 1.20012 0.3186
M does not Granger Cause X 8.45150 0.0017
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