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Résumé Mots clés
L'étude qui nous est présentée vise & établir une définition terminologique de la
stagflation (avec une discussion de I'indice NAIRU a travers les études types présentées dans Inflation ;

le méme domaine, puis une tentative de diagnostic de celui-ci dans I'économie algérienne a chomage ;
travers les statistiques sur les taux de chdmage et d'inflation des années quatre-vingt-dix au  Stagflation ;
troisieme millénaire de ce siécle, et a partir de Ensuite, une tentative de modélisation des Turbulence

statistiques obtenues avec une étude standard de la stagnation en Algérie, et en appliquant index ;
le modéle ARDL de I'’économétrie , nous avons trouvé une relation directe entre I'inflation NAIRO ;
en fonction du chdémage dans le long terme, et que chaque fois que le taux d'inflation ARDL ;

augmente de 1 %, le taux de chdmage augmente de 1,66 %.
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Wariable Coeflicient =td. Error t-Statistic Frob.
CH_ (-1 -0 121811 0.025624 -4 FEIT10 0.0001
IMNF_({-1% 0202488 0. 044798 4 520043 00003
CIMF_) 0098865 00750495 1.316533 020234
CHIIMFE_(-1%) 0121832 0067845 -1.7957329 00869
CHIIMF_(-2%) -0 174979 0. 061546 -2 8432071 0. 0097
CHIIMF_(-2%) -0 142807 0065231 -2 189245 0. 0400
* p—value incompatible with -Bounds distribution.
Levels Equation
Case 1: Mo Constant and Mo Trend
Wariable Coefficient =td. Error t-Statistic FProb.
IMNF_ 1.662209 0.244599 56.79323269 00000
EC=0CH_ -({1.66823*INF__}
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Null Hypothesis: CH_ has a unit root Null Hypothasis: D(CH_) has a unit root
Exogenous: Constant, Linear Trend Exagenous: None
Lag Length: 3 (Automatic - based on AIC, maxlag=T7) Lag Length: 1 (Automatic - based on AIC, maxag=7)
t-Statistic ~~ Prob.* t-Statistic  Prob*
Augmented Dickey-Fuller test statistic 20594235 0.2854 | Augmented Dickey-Fuller test statistic -1.796190  0.0693
Test critical values: 1% level -4.339330 Test critical values: 1% level -2.650145
5% lavel -3.587527 5% level -1.953331
10% level -3.220230 10% level -1.609798
*MacKinnon (1996) ona-sided p-values. *MacKinnon (1996) one-sided p-values.
Null Hypothesi: CH_has a unit raot Null Hypothesis: D(CH_) has a unit root
Exopenous: None Exogenous: None
Bandwidth: 4 (Newey-West automatic) using Barlat kemel Bandwidth: 3 (Newey-West automafic) using Barlett kemel
Adj t5tat - Prob? Adj t-5tat  Prob?
Phillips-Pmon test stafistc 0714351 03988 YPnilips-Perron test statistic -2889R82  0.0054
Testerficalvalues: 1% level 2644302 Testciticalvalues: 1% level 2647120
5% level 1952473 A% leval -1852010
10% level -1610211 10% lavel -1610011
“HacKinnon (1995) ong-sided pvalues. *“Iackinnon (1996) one-sided p-values.
Null Hypathesis: INF_has a unit oot Null Hypothesis: D(INF_) has a unit roat
Exogenous: None Exogenqus: Nane
LagLength 0 (Automatic - based on AIC, maxlag=7) Lag Length: 0 (Automatic - based on AIC, maxlag=7)
t-Stafistic  Prob? t-atatistic  Prob*
Augmented Dickey-Fullertest stafistic -1523185 077 Raugmented Dickey-Fuller test statistic -5.485672  0.0000
Testorficalvalues: 1% level -2644302 Tast critical values: 1% level 2647120
5% level -1 052473 5% level -1.952910
0% level -1 #1021 10% level -1.610011

*WacKinnan (1995) one-sided pvalues.

*Mackinnon (1996) one-sided pvalugs.
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Dependent Variable: CH_

Method: ARDL

Date: 01/27/22 Time: 16:30

Sample (adjusted): 1994 2020

Included observations: 27 after adjustments
Maximum dependent lags: 4 (Automatic selection)
Model selection method: Akaike info criterion (AIC)
Dynamic regressors (4 1ags, automatic): INF_
Fixed regressors: C @TREND

Number of models evalulated: 20

Selected Model: ARDL(1, 4)

Dependent Variable: CH_

Method: ARDL

Date: 01/27/22 Time: 16:33

Sample (adjusted): 1994 2020

Included obsenvations: 27 after adjustments
Maximum dependent lags: 4 (Automatic selection)
Model selection method: Akaike info criterion (AIC)
Dynamic regressors (4 lags, automatic): INF_
Fixed regressors:

Numbper of models evalulated: 20

Selected Model: ARDL(1, 4)

Variable Coefficient Std. Error t-Statistic  Prob.*
CH_(1) 0926745 0078241 1187035 0.0000 Variable Coefficient  Std. Error  t-Statistic  Prob.
INF_ 0427942 0076651 1662162 01115
INF_(-1) 0035866  0.091667 -0.391269  0.7000 CH_(-1) 0878189 0025624 3427152 0.0000
INF_(-2) 0033756 0077280 0436795  0.6672 INF_ 0.098865  0.075095 1316533 02022
INF_(-3) 0031332 0079317 0395018  0.6972 INF_(-1) -0.018209  0.095986 -0.189708  0.8514
INF_(-4) 0160545  0.063823 2515466  0.0210 INF_{-2) -0.053147  0.080669 -0.658827  0.5172
C 3351688 2804342 1195178 02467 INF_{-3) 0.032172  0.083423  0.385652  0.7036
@TREND 0.128995 0.081738 1.578186 0.1310 INF_(-4) 0.142207 0.065231 2189245 0.0400
R-squared 0.978605  Mean dependentvar 1752815 0 o < quared 0.973837 Mean dependentvar 1752815
Adusied Resquared 0970728 8D dependent iar 78160790 s justed R-squared  0.967608  S.D. dependent var 7.816079
.E. ofregression 1.337371  Akaike info criterion 3660483 R . L
Sum squared resid 3308267 Schwarz criterion 4044435 SE ofregressmn_ 1406721 Akaike |nf0_cr|t_er|0n 3713530
Log likelihood -41.41653  Hannan-Quinn criter. 3774652 | SUm squared resid 4155614  Schwarz criterion 4.001494
F-statistic 1241529 Durbin-Watson stat 2397260 fj Log likelihood -44 13265 Hannan-Quinn criter. 3799157
Prob(F-statistic) 0.000000 Durbin-Watson stat 1.835086

selection

*Mote: pvalues and any subsequent tests do not account for model

*Mote: pvalues and any subsequent tests do not account for model

selection.

ARDL(1,4)g3sadll Blss JLia) ilis (03) galal

Breusch-Godfrey Serial Correlation LM Test

Heteroskedasticity Test Breusch-Fagan-Godfrey

sl 050 Fub 319 A et 25061 Fob Cospas 19858
ObsR-squared 2339920 Prab. Chi-Square(3) 05049] saleqexplainedss 2131546 Prob. Chi-Square(f) 09072
8
Series: Residuals
7 - Sample 1994 2020
s Observations 27
s | Mean 0.123975
Median 0.237576
4 | Maximum 2.780813
Minimum -3.440865
3 | Std. Dev. 1.257916
Skewness -0.547518
2 | Kurtosis 4.009806
a Jarque-Bera  2.496165
o ' Probability 0.287055
3 -2 -1 0 1 2 3
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