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Abstract:

L'objectif principal de cette étude est de trouver l'accés a des phénomenes de la causalité entre
I'inflation et le chémage en Algérie, et que par la recherche de la relation de ce dernier phénomene et son
efficacité économique d'autres variables économiques.

Il était par I'application d'un ensemble de chocs et de I'analyse de variance aléatoires, ainsi que
I'étude de causalité entre les variables étudiées-Sims, Granger-, ou nous avons trouvé une relation entre
ces variables étudiées, et qui nous permet de mesurer I'impact de certains phénomene économique dans le

reste des autres variables étudiées.
Mots clés: le chémage, l'inflation, la courbe de Phillips, la causalité.
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p 01 02 03
inf A!C 6.33 6.46 6.38
Aic 6.52 6.71 6.68
cho Aic 4.79 4.84 4.93
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HIWOR 5% :-3.60 5% :-2.98 5% :-1.95
inf 212 owazs MY Tqon263 0 1P 0% 162
Al 5% :-3.61 5% :-2.99 5% :-1.95
Dinf -3.46 10% :-3.24 -3.56 10% :-2.63 -3.59 10% :-1.62
A 5% :-3.62 5% :-2.99 5% :-1.95
D’inf -1 10% :-3.25 -5.94 10% :-2.63 -6.09 10% :-1.62
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SMPL 198420170

equation EQUL.LS inf C inf(-1) cho(-1) cho(1)

scalar SCRU1 = @SSR

scalar NDLU1 = @REGOBS-@NCOEF

equation EQRL1.LS inf C inf(-1) cho(-1)

scalar SCRR1 = @SSR

scalar NDLR1 = @REGOBS-@NCOEF

SCALAR FIN = (SCRR1 - SCRU1) /(NDLR1 - NDLU1)

SCALAR F1D =SCRU1/NDLU1

SCALAR FS1 = FIN/F1D

equation EQU2.LS cho C inf(-1) cho(-1) inf(1)

scalar SCRU2 = @SSR

scalar NDLU2 = @REGOBS-@NCOEF

equation EQR2.LS cho C inf(-1) cho(-1)

scalar SCRR2 = @SSR

scalar NDLR2 = @REGOBS-@NCOEF

SCALAR F2N = (SCRR2 - SCRU2) /(NDLR2 - NDLU2)

SCALAR F2D =SCRU2/NDLU2

SCALAR FS2 = F2N/F2D

delete SCRU1 SCRU2 SCRR1 SCRR2 F1N F2N F1D F2D NDLU1
NDLR1 NDLU2 NDLR2
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Dependent Variable: CHO
Method: Least Squares
Date: 03/12/11 Time: 18:28
Sample(adjusted): 1985 2009
Included observations: 25 after adjusting endpoints
Variable Coefficient  Std. Error t-Statistic Prob.
C -0.886554  2.030325 -0.436656 0.6668
CHO(-1) 0.956071 0.087396 10.93957 0.0000
INF(-1) 0.110673  0.066829 1.656075 0.1126
INF(1) 0.031855  0.065571 0.485806 0.6321
R-squared 0.875583 Mean dependent var 21.57280
Adjusted R-squared 0.857809 $S.D. dependent var 6.309503
S.E. of regression 2.379204 Akaike info criterion 4.717056
Sum squared resid 118.8728 Schwarz criterion 4.912076
Log likelihood -54 96320 F-statistic 49.26223
Durbin-Watson stat 2.026999 Prob(F-statistic) 0.000000
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Pairwise Granger Causality Tests
Date: 05/24/11 Time: 21:14

Sample: 1984 2010
Lags: 2

Null Hypothesis: Obs  F-Statistic  Probability
INF does not Granger Cause CHO 25 7.72634 0.08974
CHO does not Granger Cause INF 6.44025 0.04996
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Dependent Variable: INF
Method: Least Squares
Date: 05/25/11 Time: 20:38
Sample: 1984 2010
Included observations: 27

Variable Coefficient  Std. Error  t-Statistic Prob.

@ 3.312962 6.365202 0.520480 0.6073

CHO 0.322810 0.289412 1.115400 0.2753
R-squared 0.047406 Mean dependent var 10.11111
Adjusted R-squared 0.009302 S.D. dependent var 9.582245
S.E. of regression 9.537575 Akaike info criterion 7.419543
Sum squared resid 2274134 Schwarz criterion 7.515531
Log likelihood -98.16383 F-statistic 1.244116
Durbin-Watson stat 0.348129 Prob(F-statistic) 0.275287
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