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Abstract:

The study aimed to analyze the impact of inflation rates on economic growth
in Algeria during the period 1990 to 2021.

In the theoretical aspect, the phenomenon of inflation and its causes and
types were first presented, and secondly, the various economic theories that
explain economic growth were explained, and finally the relationship between
inflation and economic growth was explained.

As for the applied side, time series analysis was used to build a co-integration
model, and we concluded that there is a long-term equilibrium relationship
between inflation and economic growth.
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0.379091855526*D(DPI1B(-1)) + 0.29467352982*D(DINF(-1)) + 0.219469485237.....(01)

R2=67.97% 5 R%Z=64.13%: CointEql = —0.9020 ( Ul masi Jalaa)....(2)

g gaill Alas¥) jueitl)

568 Uadll i Jalea Wl <%67.97 508 R2 Ll V) eles o Sl il ils DA (e

@ ) Ja¥) b maa Clai) o) e 135 (08,0728, 3Dl hil) Gedea s cillu

slad¥) iy Lo Ja¥) dlish A8le aagi 4l i 11 cJushll Ja¥) Ala ) Jsaashl o<a

Aalgaall daidll (re ST A gunall Al Y (AlS Lsina el z3gaill O LS cranas clilaiYl

49« Prob(F-stat) =0.00002 ¢ (F-stat) =17.68926 ,cud iblas) 4l o L i

08salall il .z dgaill 138 Ladla ek

d<all & bl e Juans zagaill dphial HLid) DA (a1 dgall) dghiiad JLES) Lo
:Q‘Jtd\

VCEMg dgail il jLad) : 088, J<id)

Inverse Roots of AR Characteristic Polynomial

1.5

T T T T T
-1.5 -1.0 -0.5 0.0 0.5 1.0 1.5

eviews 10 galin clajhda Ao sldieYh Guinllall dlae) (e :jlaall

45




Shall B alaiBy) salll o adail) A Jsa Al dal 1 Juadl

CObaal) aliea o 3 b Jagyi (Bing yakal) z3gaill of codlel L) jladl mln s
Bangll By Jaly 2 edall mieng canlell (e el

: A ol ) JLas) L

Lol dus LM gylaal alasind P e z3sall Blsr G S;\SLL;D\ aags Y 4l Sl Ka
t G Jgaall 3 dadle HLodl) =iy . dgaill Blgy g S5 D)) gy pden 8 4 jhal)
LM s il :10@'5) Jeaad)

VEC Residual Serial Correlation LM Tests

Sample: 1990 2021

Included observations: 29

Null hypothesis: No serial correlation at lag h

Lags LRE*-stat Prob
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6| 2.461643 0.6517
717.166012 0.1276
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VEC Residual Heteroskedasticity Tests (Levels and Squares)
Sample: 1990 2021
Included observations: 29
Chi-sq Df Prob
25.18790 18 0.1198
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Causality/Block Exogeneity Wald Tests
Dependent variable: DPIB
Excluded Chi-sq Df Prob
DINF 12.03148 1] 0.0005
ALL 12.03148 11 0.0005
Dependent variable: DINF
Excluded Chi-sq Df Prob
DPIB | 9.299027 1] 0.0023
ALL | 9.299027 1] 0.0023
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Response to Cholesky One S.D. (d.f. adjusted) Innovations

Response of DPIB to DINF
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