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Abstract:

The study aimed to identify the extent of the impact of inflation on unemployment rates in Algeria,
and it was concluded that the Algerian economy suffered from the problem of stagflation long ago, and
within the framework, of modeling stagflation in Algeria during the period 1985-2020, we suggested
inflation as an explanatory variable, depending on The boundary methodology confirmed that these
variables are in a state of cointegration and have a equilibrium relationship in the long term, and the
model (ARDL (1.4) was accepted, which explains about 95% of the changes that occurred in the variance
of the internal variable because the remainder is white noise subject to the normal distribution and the
parameters of the model It is stable and consistent, and the approved model is acceptable from a

statistical and standard point of view, and therefore it is reliable.
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Akaike Information Criteria ARDL Bounds Test
Date: 11/30/22 Time: 19:35
I I B B S B S O O B B R B B Sample: 1989 2020
7S I S T T A Y A A Pl Included observations: 32
o T $ Null Hypothesis: No long-run relationships exist
I I R A
3201 | | | i | | | BN Test Statistic Value k
[ T T N N !
3244 11 i bt F-statistic 9.080601 1
ol [
saf i E L
I | | I
332 | i | i E | i ! Critical Value Bounds
I | (L °®
I 1 | I |
I A Significance 0Bound |1 Bound
| | @
3404 | 4 4
4 10% 4.04 478
M1 | 5% 494 573
“."’:.:.::""’.:.;z“‘.“‘.ﬁ:.o_*c’_:_; 2.5% 5177 6.68
S e R b T
TE T LT TR R
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ARDL Cointegrating And Long Run Form "
Dependent Variable: LCHO Cointeq = LCHO - (0.6345*LINF + 0.6858 )
Selected Model: ARDL(1, 4)
Date: 11/30/22 Time: 19:36
Sample: 1985 2020
Included observations: 32 Long Run Coeflicients
Cointegrating Form
Variable Coefficient Std. Error t-Statistic Prob. Variable Coefficient Std. Error t-Statistic Prob.
D(LINF) -0.003514 0.024438 -0.143802 0.8868
DWINFC1) e b = faem LINF 0634471 0478719 3550103  0.0016
(LINF(-2)) -0.05614 0.0285 -1. 709 0.0
D(LINF(-3)) -0.039226 0027610 -1.420734  0.1677 C 0685799  0.152721 4490521  0.0001
CointEq(-1) -0.160961 0.049857 -3.228449 0.0035
bkl ARDL(1.4) z3geid galatdl jlas | doms +(5)JSad!
P ——— 1.5
= T - 1.4
S e
I e - 1.3
- 1.2
N
N 1.1
.08 — T
B - 1.0
.04 — — 0.9
.00 \ /J\V/\w
-.04 - \/
-.08 e e L —T
90 o2 o4 o6 o8 oo o2 o4 o6 o8 18 20
[ —— Residual Actual Fitted |
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20 1.4
151 1.2
10- 1.0
0.8 |
5.t
0.6
0
0.4
-5 -
0.2 1
10+ 0.0
15 PN
B I o o o ML ) L ) -0.4 T T T T T T
1990 1995 2000 2005 2010 2015 2020 1990 1995 2000 2005 2010 2015 2020
— CUSUM 5% Significance | —— CUSUM of Squares ------ 5% Significance
. & . - - 7 - . & . -
EVIeWSg.g)L;a::}/\ &ALUQ‘ ul:-)_za u\:— ‘;Lu ULAD'LA_” .)‘.A.c! R ._)Jqdl‘
@liledd ARDL(1.4) z3geidl 392 Jilons 9 Huolya:(7) o3y JSAI
Date: 11/30/22 Time: 19:36
. ; ) Sample: 1985 2020
Breusch-Godfrey Serial Correlation LM Test nchscad obaesialione: 42
Q-statistic probabilities adjusted for 1 dynamic regressor
F'Statistic 1369420 Pfob. F(2‘23) 02742 Autocorrelation Partial Correlation AC PAC Q-Stat Prob*
Obs*R-squared 3405083 Prob. Chi-Square(2) 0.1822 =k i I 2 0001 0090 29171 0233
! ! 1 ! 3 0222 0.216 4.7626 0.190
| | ! ! 4 -0.163 -0.041 57925 0.215
! ! 1 ! 5 -0.213 -0.307 7.6170 0.179
- ! ! 1 ! 6 0.104 -0.108 8.0711 0.233
Heteroskedasticity Test ARCH ' ' ' ' 7 0.032 0.134 8.1146 0.323
! ! ! 1 8 0.041 0241 8.1915 0.415
F-statistic 0.177891 Prob. F(1,29) 0.6763 : : : : 0 o odan aaag: oaas
Obs*R-squared 0.189000 Prob. Chi-Square(1) 0.6638 \ | | \ 11 -0.083 -0.155 8.6501 0.654
! ! 1 ! 12 -0.170 -0.166 10.220 0.597
*Probabilities may not be valid for this equation specification.
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