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The Importance Of Standard Models Applied In Economic Studies An Applied
Study Using The Self-Regression Beam (VAR) Model
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Absract : The goal of this paper is the definition of the econometric modeling and the
most fundamental axes upon which the latter, in addition to the development
methodology followed in the analysis of the standard and the most important standard
models statistical applied in the past (models regression simple and multiple models
regression self VAR, data models and panel, and in the latter the use of standard tools in
process modeling and forecasting through applied study of the determinants of the
demand for money in Algeria (1970-2016).
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I'M2R = - 428 + 0,63 LPIBR - 0,09 LINT - 0.08 LINF + 0.27 LDG - 027 LTCH + e

e =ALM2R +4.28 - 0,63 EPIBR + 0,09 RINT + 0.084LINF - 0.27 RDG + 0.27 IA'CH
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DDLM2R= -0.205202* DDLMZ2R (-1) + 0.096895*DDLPIBR(-1)
-0.007422* DDLINT(-1) -0.029769* DDLINF(-1)

+0.205019* DDLDG(-1) -0.132530 *DDLTCH(-1)
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DDLPIBR = 0.078973* DDLM2R(-1) + 0.014252* DDLPIBR(-1)
+ 0.099243*DDLINT(-1) + 0.030473* DDLINF(-1)

+0.021852*DDLDG(-1) - 0.197794* DDLTCH(-1)
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R* =0.50

DDLINT= - 0.602307* DDLM2R(-1) + 0.093860* DDLPIBR(-1)
- 0.351539* DDLINT(-1) + 0.056230* DDLINF(-1)

- 0.202186*DDLDG(-1) + 0.019809* DDLTCH(-1)
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DDLINF = -2.784553*DDLM2R(-1)+2.574502*DDLPIBR(-1)
- 0.031501*DDLINT(-1) - 0.501961* DDLINF(-1)

0.504438 *DDLDG(-1) + 0.149918*DDLTCH(-1)
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R*=0.77

DDLDG = 0.346071*DDLM2R(-1)+ 0.473221*DDLPIBR(-1)
0.072122*DDLINT(-1) + 0.001156* DDLINF(-1)

- 0.470656*DDLDG(-1) + 0.110367*DDLTCH(-1)
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DDLTCH = 0.142002*DDLM2R(-1) + 0.220289*DDLPIBR(-1)
+0.248443 *DDLINT(-1) + 0.057004* DDLINF(-1)

- 0.301930*DDLDG(-1) - 0.385440*DDLTCH(-1)

R* =0.38 F =224
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DDLMZ2R(2017)= - 0.205202* DDLMZ2R (2016) + 0.096895*DDLPIBR(2016)
- 0.007422* DDLINT(2016) -0.029769* DDLINF(2016)

+0.205019* DDLDG(2016) -0.132530*DDLTCH(2016)
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