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Résumé:  informations sur l'article 

L’objectif De Cette Etude Est Un Essai D’Application D’une 
Modélisation Econométrique, Avec Utilisation Du Modèle VAR, De 
La  Relation  Economique  Entre  Le  Taux  De  Chômage  Et  le  Taux  
d’inflation En Algérie Durant La Période (1970 – 2021), Afin De 
Comprendre Et Interpréter La Nature De Cette Relation Entre Ces 
Variables Et La Relation Causale entre eux et d’évaluer le taux 
d’inflation sur la réduction du chômage. 
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1996    )1998  115(  
  10   %2.6   %1999    

    
 .)2004  317 ( 

3.3 .   2000 -2021:      
        

      2000    0.34  %  
  4  %2012 8.9  .%  
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  30LB       Q-stat  
 )04(  :  

LB = N(N + 2)     = 292.47   >     ,   = 43.37 

   H P =  P  =  = P    = 0 
LB =292.47     = 43.37  ,  

 . 
      TCH  ) TCH(    

 .  
TCH 

DTCH 
)01(   :DTCH 

  
    

 
  

t   
  
  

  
  

  

P = 0  ]3 [ 
  -0.9028  4.967  0.0000  

0.0017     c  0.0586  0.829  0.4131  
b  -0.0038  1.083  0.2873  

P = 0  ]2 [ 
  -0.8596  4.834  0.0000  

0.0004    
c  -0.0092  0.282  0.7793  

P = 0  ]1 [    -0.8566  4.896  0.0000  0.0000    

  12  EVIEWS 

    )01(     DTCH  
DTCH  DS)  .  

 :  
  

TCHO  =  0.8566  TCH +  
  

R=59, F=4.986,P=0.0000,DW=1.96 
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       )05(    TINF    1970 -2021    
  )06(  

 TINF  . 
  TINF  

 DTINF  
 )02(   :DTINF 
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P=0  ]3 [  

  -1.3812 8.237  0.0000  

0.0000    c  -0.0567  0.194  0.8471  

b  -0.0002  0.017  0.9858  

P=0  ]2 [ 
  -1.3812  8.375  0.0000  

0.0000    
c  -0.0613  0.456  0.6510  

P=0  ]4 [    -1.3782  8.469  0.0000  0.0000    
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 TINF: taux d’inflation 
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 DTINF  .  
2.4 .  : 

    
   5    %

   
)VAR ( .  

1.2.4 .  VAR :  
)03( : 

VAR Lag Order Selection Criteria     
Endogenous variables: DTCH DTINF     
Exogenous variables:       
Date: 12/11/22      Time: 15:21     
Sample: 1970 2022      
Included observations: 29     

       
        Lag LogL LR FPE AIC SC HQ 
       
       1 -23.45690 NA    0.022783*   1.893579*   2.082172*   1.952644* 

2 -20.96266  4.300408  0.025355  1.997425  2.374610  2.115555 
3 -20.44065  0.828016  0.032505  2.237286  2.803064  2.414481 
4 -18.77834  2.407481  0.038856  2.398506  3.152877  2.634766 
5 -18.38701  0.512778  0.051332  2.647380  3.590343  2.942704 
       
       

  EVIEWS12  

    ) FPEAICSC   (
)1 (P= .  

3.4 .    DTCH  DTINF 
   :  

    EVIEWS 12        )  
 ( : 

DTCHO = 0.137590439126*DTCH(-1) + 0.0240211622357*DTINF(-1) - 0.00851407353588 
R2=13% , R2ADJ=8%     

    : 
  =0.132R  = ADJ

2R
0.8   %8  .  

  
-  .  

 :  
= 0.48 < F=2.1 
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4.4 .   :    
)04(:    DTCH  DTINF 

Pairwise Granger Causality Tests 
Date: 12/11/22   Time: 02:38 
Sample: 1970 2020  
Lags: 1   

    
     Null Hypothesis: Obs F-Statistic Prob.  
    
     DTINF does not Granger Cause DLTCHO  52  1.14844 0.2924 

 DTCH does not Granger Cause DTINF  1.03670 0.3167 
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