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:Abstract  

We have in this work studying the effect of transmission 
of imported inflation on domestic inflation and foreign trade, 
and by assessing the model consists of three behavioral 
equations and Equations of identity. The results showed the 
significant role played by the exchange rate in both exports and 
imports and the consumer price index. The study also aware of 
the status of international prices in determining domestic 
inflation. 

Keywords: imported inflation, foreign trade, simultaneous 
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Thérése Lafléche,L’incidence des fluctution du taux de change 
sur les prix à la consommation,rapport banque de canada page 23. 
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19891990 129 650 104 600 47,77 73,27 12,98 
19911992 224750 255 649 50,95 76,27 28,78 
19931994 329 195 295 022 46,75 75,40 24,79 
19951998 605 780 696 153 51,56 75,80 14,79 
19992004 1 094 750 1 546 152 59,00 76,69 3.75 
20052009 2 552 907 4 354 905 72,66 75,11 3.59 
20102014 4 401 028 5 444 321 66,96 70,11 5.15 
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 퐿푂퐺(푀) =  −18.6316 +  1.4599 ∗ 퐿푂퐺(퐷퐼)−  0.2623 ∗ 퐿푂퐺(푇퐶) +  0.56308 ∗
퐿푂퐺 푃푀(−2)    (10) 
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                            ( −7.264)       (11.6713)                    (-8.646)                           (3.0356) 
 

 푅 = 0.95      퐿푚(1) = 2.920938(푃푟 = 0.119471)    푆퐸 = 0.0699    푁 = 25 
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OCDE


          
 

  LOG(X) =  −14.218 +  0.61703 ∗ LOG(QW)−  0.1060 ∗ LOG 푃푥푤(−1)  

                           (-2.9049)   (2.6604)   (2.6604)       (-3.5559) 
+ 0.7586 ∗ LOG X(−1) −  0.04697 ∗ LOG(TC)                          (11) 

                                   (4.8632)                               (-2.203) 

푅 = 0.98       퐿푚(1) = 0.65011(푃푟 = 0.42007)     퐿푚(2)
= 1.52527(푃푟 = 0.16341)  

    푆퐸 = 0.0278        푁 = 25 
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OPEC 

 

LOG(IPC) =  −0.0891 +  0.1843 ∗ LOG(TC) +  0.6513 ∗ LOG(PW) 
                                                        (-0.2665)   (4.9301)                       (8.1161) 

+ 0.6484 ∗ LOG IPC(−1) −  0.0823 ∗ LOG(M2)                  (12) 
(14.4264)                                   (-4.137) 

      푅 = 0.99       퐿푚(1) = 2.08081(푃푟 = 0.14916)     퐿푚(2) =
2.10463(푃푟 = 0.34912) 
    푆퐸 = 0.0283        푁 = 25 



 
 

101 
11 


  

          
    

       


         12 
 

        PW 
          

       0.65    



 

     12      






             



 

7 





 
 푖푛푓 = ( ) ∗

( )
          (13) 

푁푋 = 푋 ∗ 푝푥 − 푀 ∗ 푝푚                      (14) 



 
 

102 
11 


  

-4

0

4

8

12

16

20

24

28

32

90 92 94 96 98 00 02 04 06 08 10 12

INFs INF


 RMSE 푅푀푆푃퐸 
U(1) 휌 

2 

휌  U(1) 푅푀푆푃퐸 푅푀푆퐸  
0.97 0,0031 0,00243 3,88961E+14 M 
0.99 0,0003 0,00036 9,17855E+13 X 
0.99 0,0007 0,00058 4,038553234 IPC 
0.95 0,0241 0,67944 4,476339334 Inf 
0.96 0,0238 0,1877 4,48532E+18 NX 

         
             

    
1% 

2 

 

 

 

 

 

 

 

 0

20

40

60

80

100

120

90 92 94 96 98 00 02 04 06 08 10 12

IPCs IPC

3.50E+08

4.00E+08

4.50E+08

5.00E+08

5.50E+08

6.00E+08

6.50E+08

90 92 94 96 98 00 02 04 06 08 10 12

Xs X

2.0E+08

3.0E+08

4.0E+08

5.0E+08

6.0E+08

7.0E+08

90 92 94 96 98 00 02 04 06 08 10 12

Ms M



 
 

103 
11 


  

 

 

 

 

 

 

         
           


2009


200916.62%


12.5%2008

 

 


            





        
   

          
  

-1.0E+10

0.0E+00

1.0E+10

2.0E+10

3.0E+10

4.0E+10

90 92 94 96 98 00 02 04 06 08 10 12

NXs NX



 
 

104 
11 


  


   

 
         

     


             
 


            




 

 

 

 

 

 

 

 

 

 

 



 
 

105 
11 


  

 

عبورة حسام الدین، سیاسات الحد من ظاھرة التضخم المستورد مع الإشارة إلى حالة -1
  .5، ص -الشلف–الجزائر،مذكرة ماجستیر غیر منشورة، جامعة حسیبة بن بولعید 

2-Henri mercillon, L'inflation a facteur externes dominations et son 
devoloppement, revu économique.1985  vol 9 n°3 p464-466. 

3 -Jongmoo Jay Choi, M. Ishaq Nadiri, TRADE STRUCTURE AND 
TRANSMISSION OF INFLATION: THEORY AND JAPANESE 
EXPERIENCE,NBER, Working Paper No 923, June 1982.p02-04. 

4 -Michael R.Darby et Autre, The International Transmission of Inflaton, 
University of Chicago National Bureau of Economic Research 
Monograph NBER, P498. 

5 
20046 

6 19702005
200923 

7 
   85           

22 
8

2009230 
 
 
 
 
 
 


