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1)Statistiques descriptives

LINFLATION LPOIL

Mean 1.192275 3.900277
Median 1.370254 4.027674
Maximum 2.185090 4.695468
Minimum -1.081274 2.507972
Std. Dev. 0.658323 0.598215
Skewness -1.766389 -0.591745
Kurtosis 7.081957 2.584243
Jarque-Bera 29.14289 1.573503
Probability 0.000000 0.455321
Sum 28.61461 93.60666
Sum Sq. Dev. 9.967947 8.230804
Observations 24 24
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2)Présentation graphique :
5

4

3
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—— LINFLATION LPOIL
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3)Corrélations entre les agrégats(grandeurs economigues) :
Covariance Analysis: Ordinary
Date: 10/12/21 Time: 14:30
Sample: 1998 2021 |
Included observations: 24

Correlation
Probability LINFLATIO LPOIL
N

()
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LINFLATION 1.000000
LPOIL 0.262171 1.000000
02159

. ( Test de Stationnarite y &l et SUF Hlest —4

UNIT ROOT TEST TABLE (PP)

At Level
LINFLATION LPOIL
t-Statistic -4.2450 -2.6427
Prob. 0.0033 0.0993
*** *
t-Statistic -4.7383 -1.8390
Prob. 0.0051 0.6525
*k*k nO
t-Statistic -1.7438 0.7474
Prob. 0.0770 0.8688
* no
At First
Difference
d(LINFLATIO d(LPOIL)
N)
t-Statistic -12.3557 -4.0171
Prob. 0.0000 0.0058
*k*k *k*k
t-Statistic -12.2848 -4.3314
Prob. 0.0000 0.0125
*kk *k
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t-Statistic -12.8549 -3.9733
Prob. 0.0000 0.0004
*kk *kk
UNIT ROOT
TEST TABLE
(ADF)
At Level
LINFLATION LPOIL
t-Statistic -4.2111 -2.5907
Prob. 0.0035 0.1092
*kk nO
t-Statistic -4.7372 -1.8965
Prob. 0.0051 0.6237
*kk nO
t-Statistic -0.1735 0.7437
Prob. 0.6117 0.8681
n0 n0
At First
Difference
d(LINFLATIO d(LPOIL)
N)
t-Statistic -7.1363 -4.0623
Prob. 0.0000 0.0052
**k%k **x*k
t-Statistic -6.7540 -4.2057
Prob. 0.0002 0.0162

***k

**
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t-Statistic -7.2674 -4.0253
Prob. 0.0000 0.0003
*kk *kk
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5-Test de Cointegration(Engle-Granger) :

Date: 10/12/21 Time: 14:35

Series: LINFLATION LPOIL

Sample: 1998 2021

Included observations: 24

Null hypothesis: Series are not cointegrated

Cointegrating equation deterministics: C

Automatic lags specification based on Schwarz criterion (maxlag=4)

Dependent tau-statistic Prob.* z-statistic Prob.*
LINFLATION -5.281705 0.0015 -24.91918 0.0014
LPOIL -3.187032 0.1085 -9.545717 0.3072

*MacKinnon (1996) p-values.

Intermediate Results:

LINFLATION LPOIL
Rho -1 -1.083442 -0.415031
Rho S.E. 0.205131 0.130225
Residual variance 0.389281 0.129145
Long-run residual variance 0.389281 0.129145
Number of lags 0 0
Number of observations 23 23
{ 4}
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Number of stochastic trends** 2 2

**Number of stochastic trends in asymptatic distribution
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6yTest de ausalité :

Pairwise Granger Causality Tests
Date: 10/12/21 Time: 14:38
Sample: 1998 2021

Lags: 2
F-

Null Hypothesis: Obs Statistic Prob.

LPOIL does not Granger Cause 49749

LINFLATION 22 1 0.0199

LINFLATION does not Granger Cause 2.8996

LPOIL 1  0.0825

Pairwise Granger Causality Tests

Date: 10/12/21 Time: 14:42
Sample: 1998 2021

Lags: 2

Null Hypothesis: Obs F-Statistic Prob.
DPOIL does not Granger Cause DLINFLATION 21 0.14298 0.8679
DLINFLATION does not Granger Cause DPOIL 0.64298  0.5388
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Abstract :

This study aims to know the impact of crude oil price fluctuations on the inflation rate
in Algeria in the period between 1970-2019, and this is through a standard and analytical
study of indicators in Algeria, by using the Engel Granger joint integration technique and
the technique causation. This study concluded that there is a long-term relationship

between oil prices and inflation and an inverse relationship between oil prices and inflation.

Keywords: oil prices — inflation rate — joint integration technique —

causal technology




