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4,1 1,2 1996
5,69 1,16 1997
1,51 1,78 1998
3,36 2,38 1999
12,3 7,57 2000
9,61 6,19 2001
6,70 3,65 2002
11,14 7,47 2003
14,27 9,25 2004
26,47 16,95 2005
34,06 17.73 2006
34,24 29,6 2007
40,52 37 2008
7,78 3,9 2009
18,2 15,3 2010
25,96 20,41 2011
20,17 12,06 2012
9,41 0,13 2013
9,48 2,94 2014

Algeria :Statistical Appendix ; IMF country Report No ; 05 /51 ;February : yhadl!
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1995 -0,03726708 285,92 473,69
1996 -0,02580645 174,02 550,6

1997 -0,00662252 201,64 643,55
1998 0,02 211,88 663,86
1999 0 186,89 774,7

2000 0,02614379 321,93 856,19
2001 0,06369427 357,39 963,63
2002 0,03592814 452,93 1097,72
2003 0,10982659 516,51 112276
2004 0,16666667 638,04 1250,89
2005 0,20982143 806,91 1245,13
2006 0,14391144 1015,15 1437,87
2007 0,15806452 1434,69 1674,03
2008 0,16713092 1937,28 2217,78
2009 0,02147971 1946,31 2300,03
2010 0,04439252 1807,86 2659,08
2011 0,02684564 1934,5 3797,25
2012 0,1328976 1988,4 4782,6
2013 0,05961538 1850 4204,3
2014 -0,00362976 1986,6 4486,3

site internet :http://data. bankaldawli.org/indicator/fp.cpi.totl.zg le : yhuaad!

24/04/2016
Site internet :http://www.bank-of-algeria.dz le 24/04/12016
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1990 -0,98439779 -0,982478196 -1,086427796
1991 -1,33798895 -0,964506253 -1,077090119
1992 -1,33798895 -0,939479581 -1,057546145
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1999 0,860906077 -0,622779465 -0,7752443

2000 1,026651934 -0,564787776 -0,786102063
2001 0,595712707 -0,45263082 0,112920738
2002 0,916154696 -0,346185392 0,066232356

" Groupe d’étude et de réflexion inter régional , analyse des donnés méthode est aplication - op.cit.9
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2010 -0,651801105 0,991596597 1,407166124
2011 -0,797657459 1,401557328 1,702497286
2012 0,36919337 1,671618184 0,53854506
2013 1,017812155 1,902009207 0,747014115
2014 1,054276243 2,330361428 0,543973941
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Date: 04124116 Time: 18:08
24 Sample: 1990 2014

Correlogram of Y

[ncluded obsemnvations: 26
20
16 Autocomelation  Partial Correlation AC  PAC  Q-Stat Prob
12 I | | =3 | 1 0762 0762 16.347 0.000
I | l 2 0605 0056 27.071 0.000
084 B Lo 30499 0052 4721 0000
o (] Lgo 4 0,372 0088 29172 0.000
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= Vg v |12 -0.367 0121 57734 0.000
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15 Correlogram of DY
Date: 042416 Time: 18:12
Sample: 1980 2014
04 Included observations: 24
05 Autocorrelation  Partial Correlation AC  PAC Q-Stat Prob
g ! g ! 10281 -0.281 21357 0144
I I I I 2 0035 -0.048 21698 0338
0 N L0 1| 300500058 22450 0523
g I I 4 0065 0.039 23760 0667
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X1
Correlogram of X1
2,400
Date: 04/2416 Time: 18:08
Sample: 1990 2014
2,000 - Included observations: 25
Autocorrelation  Partial Correlation AC  PAC Q-Sfat Prob
1,600 -
[ | [/ 1 0906 0906 23102 0.000
[ Lgo 2 0800 -0.119 41895 0.000
1,200 [ — g o 3 0676 -0.157 55918 0.000
[ Lgo 4 0542 0120 65369 0.000
[ | 5 0412 -0.095 71.081 0.000
800 o g o § 0268 -0.166 73.643 0.000
T g o 7 0110 -0.197 74.009 0.000
[ [ Fopo 8 -0.013 0.082 74106 0.000
400 L g Lo 9 -0.106 0.069 74577 0.000
g o | 10 -0.184 -0.060 76.097 0.000
g [ [ 11 -0.242 -0.028 78.911 0.000
0 —— — 1 g [ [ 12 -0.288 -0.029 83227 0.000

T T T T
90 92 9% 9 9 00 02 04 06 08 10 12 14
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DX
Correlogram of DX1
600
Date: 04/24116 Time: 18:13
5004 Sample: 1990 2014
Included observations: 24
400 Autocorelation  Parial Comelaion AC PAC O-Stat Prob
300+ (N (N 10379 0379 38903 0048
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Wi Correlogram of X2

5,000 Date: 04/24116 Time: 18:10
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DX2
Correlogram of DX2
1,200
Date: 04/24116 Time: 18:14
Sample: 1990 2014
Included observations: 24
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Autocorrelation  Partial Correlation AC  PAC 0O-3tat Prob
400 g [ 1 0137 0137 05079 0476
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Dependent Variable: Y

Method: Least Squares

Date: 04/24/16 Time: 18:06

Sample (adjusted): 1991 2014

Included observations: 24 after adjustments
Y=C(1)+C(2)*D(X1)+C(3)*D(X2)

Coefficient Std. Error t-Statistic Prob.

c(1) 0.013062 0.020286 0.643885 0.5266

C(2) 0.000317 0.000124 2.565753 0.0180

C(3) 5.36E-06 5.48E-05 0.097793 0.9230
R-squared 0.266981 Mean dependent var 0.039673
Adjusted R-squared 0.197170 S.D. dependent var 0.091346
S.E. of regression 0.081847 Akaike info criterion -2.051468
Sum squared resid 0.140677 Schwarz criterion -1.904211
Log likelihood 27.61761 Hannan-Quinn criter. -2.012401
F-statistic 3.824321 Durbin-Watson stat 0.695767
Prob(F-statistic) 0.038345
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DY = 0.0130 + 0.0003 DX1 + 5.36E-06 DX?2
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R? = 0.266 N =25 F -3.28
RZ = 0.179 DW - 2.45 Prob = 0.03
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