
 

 

 

 

 

 



 

 
 "و آخر دعواهم أن الحمدالله رب العالمين"

عظم المراد فهان الطريق ...فجاءت لذة الوصول ...لتمحي مشقة 

 السنين

الحمدالله الذي وفقنا لتثمين هذه الخطوة في مسيرتنا الدراسية 

عزوجل مهداة الى عائلتي بمذكرتنا هذه ثمرة الجهد و النجاح بفضله 

، الى من ساندتني و خطت معي خطواتي ، و يسرت لي الصعاب ، 

الى زوجتي العزيزة التي تحملت الكثير و عانت ، و وقوفي في هدا 

 أولادي المكان ما كان ليحدث لولا تشجيعها المستمر لي ، الى

 الأعزاء و فلذات كبدي.

ي بالتقدير و النصيحة اساتذتي و اهل الفضل علي الذين غمرون الى

 و التوجيه .

الى كل هؤلاء اهديهم هذا العمل المتواضع ، سائلا الله العلي العظيم 

 ان ينفعنا به و يمدنا بتوفيقه.

عبد النور بلعزوق
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UNIT ROOT TEST TABLE (PP) 

At Level 

  CPI  CPIM 

With Constant t-Statistic 1.2462  5.7812 

 Prob. 0.9983  1.0000 

  n0  n0 

With Constant & Trend t-Statistic -3.7937  -1.5627 

 Prob. 0.0213  0.8000 

  **  n0 

Without Constant & 

Trend 
t-Statistic 6.3310  9.2637 

 Prob. 1.0000  1.0000 

  n0  n0 

     

At First Difference 

  d(CPI)  d(CPIM) 

With Constant t-Statistic -10.9614  -8.4308 

 Prob. 0.0001  0.0000 

  ***  *** 

With Constant & Trend t-Statistic -10.7994  -18.7362 

 Prob. 0.0000  0.0000 

  ***  *** 

Without Constant & 

Trend 
t-Statistic -8.7802  -6.7068 

 Prob. 0.0000  0.0000 

  ***  *** 

pp)22

2(2)I

Eviews10

AIC
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AIC

ARDL(3.1) الحدودBounds Test 

02

F-statisticI(1)

2

F-Bounds Test Null Hypothesis: No levels relationship

Test Statistic Value Signif. I(0) I(1)

Asymptotic: n=1000
F-statistic  5.202182 10%  3.02 3.51
k 1 5%  3.62 4.16

2.5%  4.18 4.79
1%  4.94 5.58

Actual Sample Size 89 Finite Sample: n=80
10%  3.113 3.61
5%  3.74 4.303
1%  5.157 5.917
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0111-

0102

ARDL

77.92%

Dependent Variable: LNCPI
Method: ARDL
Date: 05/05/23   Time: 10:31
Sample (adjusted): 2001Q1 2023Q1
Included observations: 89 after adjustments
Maximum dependent lags: 4 (Automatic selection)
Model selection method: Akaike info criterion (AIC)
Dynamic regressors (4 lags, automatic): LNCPIM              
Fixed regressors: C
Number of models evalulated: 20
Selected Model: ARDL(3, 1)
Note: final equation sample is larger than selection sample

Variable Coefficient Std. Error t-Statistic Prob.*  

LNCPI(-1) 0.846083 0.054748 15.45407 0.0000
LNCPI(-2) -0.167329 0.074778 -2.237684 0.0279
LNCPI(-3) 0.225241 0.066440 3.390127 0.0011
LNCPIM 0.597967 0.058953 10.14307 0.0000

LNCPIM(-1) -0.546723 0.062407 -8.760562 0.0000
C 0.206560 0.063087 3.274220 0.0015

R-squared 0.997639     Mean dependent var 4.624079
Adjusted R-squared 0.997497     S.D. dependent var 0.154370
S.E. of regression 0.007723     Akaike info criterion -6.824144
Sum squared resid 0.004951     Schwarz criterion -6.656370
Log likelihood 309.6744     Hannan-Quinn criter. -6.756519
F-statistic 7014.864     Durbin-Watson stat 1.844762
Prob(F-statistic) 0.000000
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9220

10(0111-

0102:) 





ARDL Long Run Form and Bounds Test
Dependent Variable: D(LNCPI)
Selected Model: ARDL(3, 1)
Case 2: Restricted Constant and No Trend
Date: 05/05/23   Time: 10:32
Sample: 2000Q1 2023Q1
Included observations: 89

Conditional Error Correction Regression

Variable Coefficient Std. Error t-Statistic Prob.   

C 0.206560 0.063087 3.274220 0.0015
LNCPI(-1)* -0.096004 0.032248 -2.977037 0.0038
LNCPIM(-1) 0.051244 0.018980 2.699910 0.0084

D(LNCPI(-1)) -0.057913 0.048045 -1.205377 0.2315
D(LNCPI(-2)) -0.225241 0.066440 -3.390127 0.0011
D(LNCPIM) 0.597967 0.058953 10.14307 0.0000

  * p-value incompatible with t-Bounds distribution.

Levels Equation
Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.   

LNCPIM 0.533770 0.036116 14.77931 0.0000
C 2.151565 0.173715 12.38560 0.0000

EC = LNCPI - (0.5338*LNCPIM + 2.1516 )
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Breusch GodfreySerialCorrelationLMTest

Eviews

2( %(Prob F-statistic =0.1715

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 1.801825     Prob. F(2,81) 0.1715
Obs*R-squared 3.790911     Prob. Chi-Square(2) 0.1502

Test Equation:
Dependent Variable: RESID
Method: ARDL
Date: 05/05/23   Time: 12:27
Sample: 2001Q1 2023Q1
Included observations: 89
Presample missing value lagged residuals set to zero.

Variable Coefficient Std. Error t-Statistic Prob.  

LNCPI(-1) -0.011717 0.061161 -0.191578 0.8486
LNCPI(-2) -0.044589 0.086134 -0.517670 0.6061
LNCPI(-3) 0.037359 0.070446 0.530324 0.5973
LNCPIM 0.000309 0.059826 0.005163 0.9959

LNCPIM(-1) 0.011249 0.062808 0.179109 0.8583
C 0.033720 0.065916 0.511566 0.6103

RESID(-1) 0.054530 0.129332 0.421623 0.6744
RESID(-2) 0.234593 0.128615 1.823998 0.0718

R-squared 0.042595     Mean dependent var 7.92E-17
Adjusted R-squared -0.040144     S.D. dependent var 0.007501
S.E. of regression 0.007650     Akaike info criterion -6.822728
Sum squared resid 0.004740     Schwarz criterion -6.599030
Log likelihood 311.6114     Hannan-Quinn criter. -6.732562
F-statistic 0.514807     Durbin-Watson stat 1.931726
Prob(F-statistic) 0.820918
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http://data.albankaldawli.org/indicator/
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022=0202سنة الأساس:   

 neer reer cpi cpim الفترة

2000Q1 125,408786 123,505086 74,6846641 73,5509539 

2000Q2 123,667791 118,848261 74,3496639 71,4521399 

2000Q3 124,020934 117,716956 72,0725683 68,4091235 

2001Q1 124,569513 117,57597 76,3138151 72,0294286 

2001Q2 126,168399 119,240022 76,6903679 72,4790142 

2001Q3 129,224389 123,802959 75,2594671 72,1020608 

2001Q4 129,537352 124,046558 77,5134049 74,2277877 

2002Q1 130,12936 125,714306 81,8518317 79,0747472 

2002Q2 129,405497 123,765261 80,5096897 77,0006146 

2002Q3 123,211511 114,978198 79,0760992 73,7920287 

2002Q4 118,143306 109,695507 80,6630005 74,8952186 

2003Q1 117,138621 108,486739 82,8712141 76,7503298 

2003Q2 111,877692 102,182514 83,3472845 76,1245152 

2003Q3 107,557213 100,099626 81,9674872 76,2841897 

2003Q4 110,068198 103,059641 82,9465246 77,6649316 

2004Q1 113,166456 106,984414 85,6657742 80,9860359 

2004Q2 110,354114 104,208775 84,9288064 80,1993377 

2004Q3 113,583096 106,686865 83,3903191 78,3272515 

2004Q4 111,288672 103,769243 84,6974954 78,9747492 

2005Q1 105,856804 99,3919951 87,5754351 82,2270922 

2005Q2 104,677581 100,347705 86,6609496 83,0763116 

2005Q3 106,280506 101,775303 85,3968078 81,7768596 

2005Q4 108,554752 102,361149 87,0643991 82,0969311 
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2006Q1 110,168102 102,460289 88,8126802 82,5989808 

2006Q2 109,24068 102,249111 88,9432334 83,2507314 

2006Q3 107,08252 101,350625 87,8643986 83,1612083 

2006Q4 106,752142 100,682466 89,2965373 84,2193453 

2007Q1 106,909778 100,957049 91,30873 86,224667 

2007Q2 106,210508 99,8092594 90,5454806 85,0883542 

2007Q3 105,095213 98,8332232 90,9471908 85,5281962 

2007Q4 106,552338 102,050957 92,5138606 88,6055454 

2008Q1 104,036557 98,9910607 94,6830957 90,0912174 

2008Q2 102,656634 96,897877 94,3215566 89,0303747 

2008Q3 103,963368 98,119377 93,6386492 88,3750315 

2008Q4 111,471313 105,092926 94,8036088 89,3789475 

2009Q1 113,401753 108,856288 96,4907917 92,623166 

2009Q2 107,204426 104,873791 96,3301076 94,2358818 

2009Q3 102,623647 100,444228 95,6472002 93,6159398 

2009Q4 98,8979906 98,5632568 97,5352382 97,2051169 

2010Q1 97,0327835 97,2216442 100,299685 100,494904 

2010Q2 99,4722785 99,036381 99,9929239 99,5547449 

2010Q3 102,40441 102,406369 98,9597512 98,9616447 

2010Q4 100,287903 100,554175 100,74764 101,015133 

2011Q1 97,8354093 98,003075 104,674206 104,853592 

2011Q2 99,4136163 99,0068498 103,640518 103,216456 

2011Q3 97,2758123 97,4499839 102,105225 102,288044 

2011Q4 97,7606802 99,4663107 103,296544 105,098758 

2012Q1 98,8559771 100,569877 105,778645 107,612565 

2012Q2 99,0711994 104,016133 105,608472 110,8797 

2012Q3 100,191072 106,715034 104,898188 111,728654 
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2012Q4 95,472522 102,027581 105,836223 113,102844 

2013Q1 95,2273552 102,880507 108,44188 117,157046 

2013Q2 95,5880128 103,60362 107,946002 116,997898 

2013Q3 95,8585425 103,485969 106,482656 114,955439 

2013Q4 93,9545048 101,072594 107,430104 115,569118 

2014Q1 92,9250371 99,0292407 110,521933 117,782069 

2014Q2 95,8592541 102,6746 109,65267 117,448693 

2014Q3 94,1731687 101,330084 108,337026 116,570358 

2014Q4 95,2593721 104,088727 108,78512 118,868143 

2015Q1 93,1325373 103,601685 112,618838 125,278466 

2015Q2 89,5801132 99,9500188 111,655339 124,580701 

2015Q3 87,1461325 97,3574203 110,299816 123,22412 

2015Q4 84,270985 95,2021406 111,014663 125,414857 

2016Q1 82,3589083 93,7826411 113,341732 129,06299 

2016Q2 82,3702303 95,0840827 112,472822 129,833012 

2016Q3 79,5083171 93,8731951 112,388225 132,693561 

2016Q4 80,1341126 95,3792626 113,069057 134,57993 

2017Q1 84,0910538 101,813082 116,054351 140,512582 

2017Q2 83,0354083 100,485273 114,769088 138,887775 

2017Q3 79,2743565 96,0109223 114,327124 138,464102 

2017Q4 76,035425 92,9050184 115,086515 140,620176 

2018Q1 74,093949 90,6289678 118,277667 144,672852 

2018Q2 75,1596211 93,0388751 117,281794 145,18123 

2018Q3 77,2025502 94,7867945 116,836642 143,448251 

2018Q4 77,9301407 95,6027115 117,174857 143,74713 

2019Q1 78,1204243 95,4464756 120,139021 146,784227 

2019Q2 77,4596829 94,9164112 118,923481 145,724713 
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2019Q3 77,9978588 95,1392627 118,478661 144,516434 

2019Q4 78,4820206 96,1015746 118,655871 145,294628 

2020Q1 78,5421348 95,6286538 122,058335 148,611625 

2020Q2 74,2962701 91,2216414 121,22971 148,846949 

2020Q3 78,5687352 95,4973452 120,128856 146,01211 

2020Q4 75,2432297 92,5258392 120,498747 148,176092 

2021Q1 72,5859484 88,9796237 123,191989 151,015135 

2021Q2 70,7871671 87,8837577 123,392255 153,194081 

2021Q3 67,9180655 85,1679323 122,98862 154,225336 

2021Q4 68,1319357 86,3464882 124,221785 157,43153 

2022Q1 67,9886391 87,3253495 128,667652 165,262135 

2022Q2 68,5684734 88,3600979 131,710696 169,727711 

2022Q3 72,3913686 92,1777859 132,643743 168,89868 

2022Q4 68,9986666 88,2991019 133,981248 171,458732 

2023Q1 69,685318 88,9299798 137,053414 174,902801 

 

لدولي.المصدر: بيانات صندوق النقد ا  

 

 

 

 

 

 

 

 

 

 

 

 



 

 

الملخص 

Through the study that we carried out, we found the impact of the high level of 

world prices, imported inflation, on the level of local prices, local inflation and its 

impact on the general balance of prices, the trade balance, during the period 

2000/2023. The high level of world prices is among the basic indicators 

determining local prices and also affects The trade balance through the impact on 

imports and exports in Algeria, and through the applied study it became clear to us 

that the local inflation in Algeria is affected by international prices and we have 

used it in that the most important indicators of its transmission represented in the 

volume of imports, the unit price of imports has been the change in the exchange 

rate, the rise in the general level of prices For commercial companies, it leads to a 

rise in the prices of imported commodities, but in the subsequent period, as we also 

found that the trade balance in Algeria is greatly affected by imported inflation, as 

it is through imported inflation indicators that it turns out that the decrease in the 

value of the Algerian dinar will raise the value of imports, and thus the balance of 

the trade balance will decrease. 
 
 


