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 « زب أوشعني أٌ اشكس َعًرك انتي أَعًد عهً وعهى واندي »
 ......الحًد لله وانشكس لله انري وفقني لإتماو ْرا انعًم

 اء إلى كم الأساذرج عهى يا قديوِأذوجّ تآٌاخ انشكس وخانص انثُ
 لي يٍ أَواز أضاءخ دزب يشوازي اندزاسً. 

 ّ، يساجعح يُّ صذاٌ يا أنجخص تانركس يٍ ايردخ ٌداِ لاحرضوأ
 .الاسراذ تٍ نثاز أمحًد.......وإشسافا 

 يكرثح انعهوو الاقرصادٌح وانرسٍير و انعهوو تجازٌح بجايعح محًد توضٍافأٌضا إلى كافح عًال  وانشكس الجصٌم

 .......وإلى كم يٍ ساْى تانقهٍم أو تانكثير، يٍ قسٌة أو يٍ تعٍد في إنجاش ْرا انعًم
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 Jack Johnston, John Dinardo, Méthodes économetriques, 4
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Edition, Economica, New york, 1997, p   .  
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- Régis Bourbonnais, op. cit, p   . 
 



الدراسة القياسية لتأثير سعر الصرف على التضخم                              : الثالث الفصل  
 

   

 

    

     

 

 

     (   )  

                 

  



الدراسة القياسية لتأثير سعر الصرف على التضخم                              : الثالث الفصل  
 

   

 

8EVIEWS

 

Pairwise Granger Causality Tests 

Date: 05/26/15   Time: 18:25 

Sample: 1990 2013  

Lags: 2   
    
     Null Hypothesis: Obs F-Statistic Prob.  
    
     TCH does not Granger Cause INF                     

 INF does not Granger Cause TCH                 
    
    

Dependent Variable: INF   

Method: Least Squares   

Date: 05/26/15   Time: 14:41   

Sample: 1990 2013   
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 

 

Included observations: 24   
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Dependent Variable: INF   

Method: Least Squares   

Date: 05/26/15   Time: 14:42   
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Included observations: 23 after adjustments  
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     TCH -                  -                

INF(-                                     

C                                   
     
     R-squared              Mean dependent var          
Adjusted R-
squared              S.D. dependent var          
S.E. of 
regression              Akaike info criterion          
Sum squared 
resid              Schwarz criterion          

Log likelihood -             Hannan-Quinn criter.          

F-statistic              Durbin-Watson stat          
Prob(F-
statistic)             

8EVIEWS



الدراسة القياسية لتأثير سعر الصرف على التضخم                              : الثالث الفصل  
 

   

 

 

 

{
                                                             

                                                          

      
   

(    

 )



الدراسة القياسية لتأثير سعر الصرف على التضخم                              : الثالث الفصل  
 

   

 

2/

1


 kNc TT 

α 

0





1





2





   
2



1





 

{

     
 

  
 

   
 

                                  

       
 

 
 

                                    

    

  

( )⁄

(    )
(   )⁄



الدراسة القياسية لتأثير سعر الصرف على التضخم                              : الثالث الفصل  
 

   

 

α

 

 

8EVIEWS

Breusch-Godfrey Serial Correlation LM Test:  
     
     F-statistic              Prob. F(1,21)        

Obs*R-squared              Prob. Chi-Square(1)        
     
          

Test Equation:    

Dependent Variable: RESID   

Method: Least Squares   

Date: 05/26/15   Time: 15:57   

Sample: 1990 2013   

Included observations: 24   

Presample missing value lagged residuals set to zero. 
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     TCH                                   

C -                  -                
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     R-squared              Mean dependent var -2.22E-   

Adjusted R-squared              S.D. dependent var          

S.E. of regression              Akaike info criterion          

Sum squared resid              Schwarz criterion          

Log likelihood -             Hannan-Quinn criter.          
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Valeur de    ayant La probabilité P d’être dépassée  

 

Nota – v est le nombre de dégrés de liberté. 

Pour v compris entre 30 et 100, on admettra que √    √     est approximativement distribué 

suivant la loi normale centrée réduite (       ). 

Pour v supérieur à 100, on admettra (    ) √   est approximativement distribué suivant la loi 

normale centrée réduite (       ). 

Source : Bernard grais, les méthodes statistiques, dunod, Pris, 2003
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Abstract: 

 This study aims to measure the impact of the exchange rate on inflation during 

the period (1990-2013), this study is based on the achievement of its objectives 

in a group on the economic criteria and used the economic measurement. 

This study resulted in a set of results that the most important: 

   Inflation is affected by the exchange rate in Algeria and the relationship 

between them is an inverse relationship, so that when the devaluation one unit, 

followed by shrinking the inflation rate is estimated at 0.29% and the change 

rate of inflation in the past year and one unit rate of inflation changes the current 

year by 0.40% and in the latter, we recommend diversifying Exports outside the 

hydrocarbon sector to escape the risk of external changes leading to a 

depreciation of the currency, which often had a role in destabilizing the national 

economy value 

  Key words: exchange rate, inflation, economic measurement. 
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