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Abstract

The researcher investigated in this study - on the basis that the
rise of international prices is one of the key indicators that determine the
domestic prices- whether there is an impact of external prices (imported
inflation) on domestic prices (domestic inflation) in Algeria during the
period 1990-2015. The study variables were determined through the
theoretical framework, previous studies and models adopted in the
previous econometric studies .

Keywords: imported inflation, inflation indicators, inflation channels,
Measurement, Algeria
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Wariable Coefficient Std. Error  t-Statistic Prob.
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0201471 FProbability 0.820237
Obs*R-sguared 0682239 Probability 0. 710974

Test Equation:

Dependent Wariable: RESID

Method: Least Sqguares

Date: 01/31/18 Time: 08:16

Fresample missing value lagged residuals set to zero.

“Wariable Coefficient Std. Error t-Statistic Prob.
c 0071315 0. 709721 0100483 0.9216
LF 0002452 0.025323 0.0965843 0.9244
LIMFP -0.001821 0.058483 -0.031141 09757
LIWLI-1) -0.003841 0.050276 -0.0754038 0.9404
LMNEER -0.007234 0. 116047 -0.062336 0.9513
LFOIL -0.000826 0.016881 -0.048917 0.9618
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RESID{-1) 0.072053 0_302053 0.238543 0.8155
RESID{-2) -0.198585 0.337166 -0.588982 0.5668
R-squared 0.032488 Mean dependent var -9 _96E-16
Adjusted R-sguared -0.612521 S.D. dependent var 0.014913
S E. of regression 0018937 Akaike info criterion -4._ 797302
Sum sqguared resid 0.004303 Schwarz criterion -4 _ 350250
Log likelihood 59 37797 F-statistic 0.050368
Durbin-\"Watson stat 1.923824 Prob({F-statistic) 0. 999877
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