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Abstract:
The main objective of this study is to know the reality of
the relationship between the indicators of domestic
financial stability and the index of banking stumbling in
light of fluctuations in oil prices and their impact on the
¢Algerian economy
The problem is the effect of the dependent ariable in the
local credit variable on the independent variables of
inflation rate, oil price; after applying the VAR model, it
is difficult to critique theestimated parameters. Here the
method used by Sims is to use Response functions and
shock analysis; we obtained model estimation, and then
applied a set of random shocks and the response of
variables to them as well as the study of causality to detect
the relational relationship between the different variables
.specific to the model
Key words: domestic financial stability, banking
stumbling, economic shocks, domestic credit
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48,50 9,51 35,10 1980
52,57 14,65 39,50 1981
62,16 6,54 35,90 1982
65,06 5,96 30,50 1983
66,49 8,11 29,70 1984
68,72 10,48 28,90 1985
69,31 12,37 14,90 1986
67,53 7,44 18,60 1987
68,14 5,91 14,20 1988
63,19 9,30 16,90 1989
56,14 16,65 26,22 1990
46,28 25,88 62,18 1991
7,25 31,66 18,44 1992
6,61 20,54 33,16 1993
6,48 29,04 53,53 1994
5,19 29,77 86,16 1995
5,36 18,67 20,29 1996
3,90 5,73 20 1997
4,56 4,95 14 1998
5,38 2,64 15 2099
5,96 0,33 59,28 2000
8,01 4,22 90,24 2001
12,19 1,41 24,25 2002
11,22 4,26 30,29 2003
10,99 3,96 66,38 2004
11,92 1,38 64,54 2005
12,11 2,31 85,65 2006
12,99 3,67 95,74 2007
12,79 4,86 86,99 2008
16,26 5,73 62,20 2009
15,20 3,91 80,2 2010
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13,71 4,52 112,9 2011
14,02 8,89 111 2012
16,50 3,25 109,3 2013
18,37 2,91 100,2 2014
21,59 4,78 53,94 2015
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