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A comparative study between the different ARCH models for predicting inflation 

rates in Algeria (1980-2019) 

 

a.boussag@univ-boumerdes.dz

brarafarid@hotmail.fr

EGARCH(1,1)

EGARCH

Abstract :  

  This research paper aims to predict the future rates of quarterly inflation in Algeria by 

applying models of self-regression conditional on heterogeneity of error variations. Quarterly data 

were used for inflation rates for the period from the first trio of 1980 to the second of the year 2019.     

             The study concluded that the best model for predicting quarterly inflation rates in Algeria is 

the EGARCH(1,1) model. 
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