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Abstract : Article info

This study aimed to learn about the Covid-19 virus, its spread methods, symptoms, § Received

how to deal with and prevent it, while standing on the Corona virus in Algeria by 14/10/2021
presenting statistics for the number of infections and deaths, and also aims to reveal § Accepted

the extent of the impact of Covid 19 on inflation rates in Algeria through monthly 18/04/2022
data covering The period (February 2020 - August 2021) using the standard

approach, specifically autoregressive ray models (VAR), variance analysis and Keywords:
reaction response functions. One in the variable number of Covid 19 cases in Algeria § v~ Inflation

adversely and permanently affects the inflation rate, and the results of the variance § v Covid 19

analysis showed that in the first period a shock occurred in the number of Covid 19 § v Var

cases, contributing by about 84% to fluctuations in inflation rates in Algeria. v Algeria
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o
t-statistic t-statistic t-statistic t-statistic
prob prob Prob prob
-5.0914 -2.5657 -4.4772 -2.5862
(0.0043) (0.2973) (0.0129) (0.2892) 3
-5.4006 -2.1152 -4.6401 -2.2816
(0.0005) (0.2413) (0.0023) (0.1876) ’ Covi
-4.8961 -0.6231 -4.6486 -0.8678
(0.0002) (0.4332) (0.0002) (0.3262) 1
-4.7026 -2.1877 -4.1719 -2.1896
(0.0086) (0.4675) (0.0022) (0.4666) 3
-5.1802 -1.5104 -4.3205 -1.4967
(0.0008) (0.5056) (0.0042) (0.5122) ’ Inf
-4.6002 0.313 -4.4067 -0.0938
(0.0002) (0.7651) (0.0002) (0.6376) 1

pread) Y 5 19u85S OV Gy L)yl o 1(3) g1 Jao¥) sty ded wudi(2) o3y Jgisr!

Pairwise Granger Causality Tests VAR L Sl e
Date: 09105121 Time: 23:51 Endogenous vaiables; DNF DGOV
. Bogenous variables. C
Sample, 2020002 2021108 Dale: 09008121 Time: 00:14
Lags:1 Sample 02202008

I obsenaton. 1
Null Hypothesis: Obs F-Statistic ~ Prob.

lag Lot R fPE AC 8 H

oGt 1 9 0D T
a | { ‘94 )t 4 ¥ § u

DINF does not Granger Cause DCOV 080310 03581 )OS0 R (M NI AMMD A3
VOME T 0w NTM NOW NI
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Inverse Roots of AR Characteristic Polynomial
Vector Autoregression Estimates
1.5 Date: 09/06/21 Time: 00:13
4 Sample (adjusted): 2020M04 2021M08
B after
errors in () & in[]
1.0 DINF pcowvi
DINF(-1) -0.259626 2302.439
(0.22163) (2422.82)
0.5 -1.17141) [0.95031]
-
DCOVI(-1) -6.73E-05 -0.143671
(2.5E-05) (0.27150)
[-2.70805]) [-0.52917]
0.0+
(o3 0.263549 1322509
(0.21869) (2390.61)
L d [1.20514]) [0.55321])
-0.5 -
R-squared 0.350652 0.099978
Adj. R-squared 0.257888 -0.028596
Sum sq. resids 10.49462 1.25E+09
10~ S.E. equation 0.865804 9464.593
= F-statistic 3780047 0777591
Log likelihood -20.02198 178.1120
Akaike AIC 2.708468 21.30729
Schwarz SC 2855506 2125433
-1.5 T T T T T Mean dependent 0.103529 1358.824
15 1.0 0.5 0.0 0.5 1.0 15 S.D. dependent 1.005043 9332.102
Determinant resid covariance (dof adj.) 56642727
Determinant resid covariance 38415137
Log likelihood 196.6876
Akaike information criterion 23.84560
Schwarz criterion 24.13967

VAR(L) g358 319 dhanked 11 Doy jlsst dongss 1(5) o3y Jgus-!

Date: 09/06/21 Time: 00:08
Sample: 2020M02 2021M08

VAR Residual Serial Correlation LM T__.
Null Hypothesis: no serial correlation __.

VAR Residual Portmanteau Tests for Autocorrelations

Null Hypothesis: no residual autocorrelations up tolag h
Date: 09/06/21 Time: 00:10
Sample: 2020M02 2021M08

Included observations: 17

Included observations: 17 Lags QStat  Prob.  AdjQ-Stat  Prob.  df
g . Faak 1 041525  NA* 0681620 NA*  NA'
- 3.396708 0.4934 2 5053029 02819 5681325 02242 4
2 8.241651 0.0831 3 5576237 06946  6.316648 0.6118 8
3 0.869644 0.9289 4 5704131 09303 6483895 08898 12
a 0.202486 0.9952 5 9617745 08858 1202818 07420 16
s 5731161 0.2201 6 1050500 09581 1339940 08596 20
(5] 1.706662 0.7895

Probs from chi-square with 4 df.

*The test s valid only for lags larger than the VAR lag order.

dfia denresa nf freedam far (annraximate) chi-aanare dictrinitinn

(Corrélogramme) 315l 311 bLsy¥1 J1ged aledt Jetad 1(2) o3y JSCN

Autocorrelations with 2 Std_Err. Bounds
Cor(DINF _DINF(-i)) Cor(DINF.DCOVI(-i))
e Zrd
= =1
o o T b T o T <
P9 l P-S
-2 - -2 -
—e -a -
-e . : . . . -s v r . v v
1 2 3 B =3 1 2 3 - =3 (-3
Cor(DCOVI.DINF(-i)) Cor(DCOVI.DCOVI(-i))
K-S -3
-4 — .4 —
2 - =2
P T
o = = i
ST B I 1
—i —i
-e . . . x . -6 v r T v v
1 2 3 < S 1 2 3 - =3 s
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VAR Residual Heteroskedasticity Tests: Includes Cross Terms
Date: 09/06/21 Time: 00:12

Sample: 2020M02 2021M0S8

Included observations: 17

Joint test:

Chi-sqg ar Prob.

20.65871 1S O.1a81

Individual components:

Dependent R-squared F(5.11) Prob. Chi-sq(5) Prob.
res1*res1 0.371005 1.297644 0.3328 6.307087 02775
res2*res2 0.466937 1.927095 0.1693 7.937937 0.1597
res2*res1 0.178080 0.476661 0.7866 3.027367 0.6958

E}}QA‘ é\}g el @M‘ @)}:‘J\ SMales (7) ‘.3) Jj.\!r\

VAR Residual Normality Tests
Orthogonalization: Cholesky (Lutkepohl)
Null Hypothesis: residuals are multivariate normal
Date: 09/06/21 Time: 00:09
Sample: 2020M02 2021MO0S8
Included observations: 17
Component Skewness Chi-sqg ar Prob.
1 0.189353 O.101588 1 0. 7499
= 1277321 4.622720 1 0.0316
Joint 4. 724309 — 0.0942
Component Kurtosis Chi-sq ar Prob.
1 2.088130 0.588984 =4 O.aa>2s8
= 4. 322744 1.239337 1 0.2656
Joint 1.828321 > O.4009
1 0.690572 = O0.7080
= 5.862057 = 0.0533
Joint 6.552629 = 0.1615S

el Yo Bylownl 1151(3) o3y SN gt S¥as gl gt Las ol 854 1(8) o3y Jgud
19 ud S eV sus 8 i50 Sk

Response of DINF to DCOVI Variance Decomposition of DCOVI:

12 Period SE. DINF DCovi
1 9464.593 15.64681 84.35319
08 2 9876.533 20.93769 79.06231
3 9949.772 20.72239 79.27761
0.4 4 4 9981.778 20.72330 79.27670
/\ 5 9984.079 20.75594 79.24406
" S— 6 9984708 2075348  79.24652
7 9984.929 20.75374 79.24626
8 9984.943 20.75395 79.24605
04+ 9 9984.948 20.75393 79.24607
10 9984.950 20.75394 79.24606

08 T T T T T T T T T
1 2 3 4 s 6 7 8 9 10 Cholesky Ordering: DINF DCOVI
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