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Pairwise Granger Causality Tests
Date: 06/17/19 Time: 14:50
Sample: 1980 2017

Lags: 2

Null Hypothesis: Obs F-Statistic Prob.
INF does not Granger Cause SLR 36 3.32290 0.0493
SLR does not Granger Cause INF 0.62773 0.5405

3N ADF jlest w02 43y ekl

Null Hypothesis: SLR has a unit root
Exogenous: Constant
Lag Length: 1 (Automatic - based on SIC, maxlag=9)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic 0.649391 0.9892
Test critical values: 1% level -3.626784
5% level -2.945842
10% level -2.611531

*MacKinnon (1996) one-sided p-values.
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Null Hypothesis: D(SLR) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=9)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.234024 0.0260
Test critical values: 1% level -3.626784
5% level -2.945842
10% level -2.611531

*MacKinnon (1996) one-sided p-values.
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Null Hypothesis: SLR has a unit root
Exogenous: Constant
Bandwidth: 2 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat  Prob.*

Phillips-Perron test statistic 1.210001 0.9976
Test critical values: 1% level -3.621023

5% level -2.943427

10% level -2.610263

*MacKinnon (1996) one-sided p-values.
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Null Hypothesis: D(SLR) has a unit root
Exogenous: Constant
Bandwidth: 0 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat  Prob.*

Phillips-Perron test statistic -3.234024  0.0260
Test critical values: 1% level -3.626784

5% level -2.945842

10% level -2.611531

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

2l ADF (e #55:06 o3, goulel)
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Null Hypothesis: INF has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=9)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -1.841066 0.3555
Test critical values: 1% level -3.621023

5% level -2.943427

10% level -2.610263

*MacKinnon (1996) one-sided p-values.
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Null Hypothesis: D(INF) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=9)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -5.613663  0.0000
Test critical values: 1% level -3.626784

5% level -2.945842

10% level -2.611531

*MacKinnon (1996) one-sided p-values.
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Null Hypothesis: INF has a unit root
Exogenous: Constant
Bandwidth: 1 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat  Prob.*

Phillips-Perron test statistic -1.946486 0.3083
Test critical values: 1% level -3.621023

5% level -2.943427

10% level -2.610263

*MacKinnon (1996) one-sided p-values.
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Null Hypothesis: D(INF) has a unit root
Exogenous: Constant
Bandwidth: 2 (Newey-West automatic) using Bartlett kerr

Ad;j. t-Stat

Phillips-Perron test statistic -5.611233
Test critical values: 1% level -3.626784
5% level -2.945842

10% level -2.611531

*MacKinnon (1996) one-sided p-values.
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Dependent Variable: SLR
Method: Least Squares
Date: 06/13/19 Time: 13:44
Sample: 1980 2017
Included observations: 38
Variable Coefficient Std. Error  t-Statistic  Prob.

C 11.80572 0.139919 84.37544 0.0000

INF -0.025381 0.011357 -2.234869 0.0317
R-squared 0.121836 Mean dependent var 11.57306

Adjusted R-squared 0.097443 S.D. dependentvar 0.606593
S.E. of regression 0.576281 Akaike info criterion  1.786755
Sum squared resid  11.95561 Schwarz criterion 1.872944
Log likelihood -31.94834 Hannan-Quinn criter. 1.817420
F-statistic 4.994640 Durbin-Watson stat  0.153679
Prob(F-statistic) 0.031723

Kpss sumgl jur Ll Slodt il 055yl gl 111 3y goelol

Null Hypothesis: ET is stationary
Exogenous: Constant, Linear Trend
Bandwidth: 4 (Newey-West automatic) using Bartlett kernel

LM-Stat.
Kwiatkowski-Phillips-Schmidt-Shin test statistic 0.094815
Asymptotic critical values™: 1% level 0.216000
5% level 0.146000
10% level 0.119000

*Kwiatkowski-Phillips-Schmidt-Shin (1992, Table 1)
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Dependent Variable: DSLR

Method: Least Squares

Date: 06/13/19 Time: 13:57

Sample (adjusted): 1981 2017

Included observations: 37 after adjustments

Variable Coefficient Std. Error t-Statistic = Prob.
C 0.077547 0.028136 2.756165 0.0093
DINF 0.001954 0.005732 0.340932 0.7353
ECM(-1) 0.075554 0.057978 1.303157 0.2013
R-squared 0.047648 Mean dependentvar 0.073947

Adjusted R-squared -0.008373 S.D. dependentvar 0.169592
S.E. of regression 0.170300 Akaike info criterion 0.624902-
Sum squared resid  0.986075 Schwarz criterion 0.494287-
Log likelihood 14.56069 Hannan-Quinn criter. 0.578854

F-statistic 0.850541 Durbin-Watson stat 1.254922
Prob(F-statistic) 0.436072
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Résumé :

Cette étude visait a clarifier la relation entre inflation et salaire en Algérie

depuis (1980-2017), et s’est appuyée sur I'approche descriptive pour expliquer

et analyser les données et développements des salaires réels et de I'inflation au
cours de cette période, I'’étude a basée aussi sur le bareme standard pour
déterminer leur relation en Algérie a utiliser la méthode de Engel & Granger,
on a déduit qu’il ya une relation contraire entre le salaire et I'inflation a long
terme, et la présence de la relation causée de la méme direction de l'inflation
au salaire, avec le nom justification de l'inflation de salaire a court terme.

Mots-clés : Inflation, salaires réels, économie algérienne, la méthode de Engel
& Granger.

Abstract :

This study and search aimed to explain and illustrate the relation between
inflation and wages in Algeria during the period from 1980 to 2017, Wherever this
study depended on studying the descriptive curriculum in explain, setting, and
analyzing the development of the statements of the real wages and inflation during
the chosen period, in addition the study depended on the analogical technique to
define the relation between them in Algeria using Engel & granger method, so we
attained that there was a reversal relation between wags and inflation at a great
distance, however there was a motivated relation in on direction from inflation to
wages without an abstract in analyzing the inflation of wags at a short distance.

Keywords: Inflation, real wages, Algerian economy, Engel & granger method.




