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Analyze and measure the relationship between oil price
volatility, economic growth and unemployment in Algeria for the
period 1990-2018
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Abstract-

This Study Aims To Measure And Analyze The Relationship
Between Fluctuations In Oil Prices And Economic Growth And
Unemployment In Algeria During The Period 1990-2018. Using The
Vector Error Correction Model And Shock Response Functions, We
Have Concluded That There Is A Causal Link Between The Price Of
Oil, Economic Growth, And The Unemployment Rate. And That A
Positive Shock In The Price Of Oil Will Have A Positive Impact On
The Rate Of Growth And A Negative Impact On The Unemployment
Rate In The Short And Long Term. Therefore, We Recommend That
Economic Policymakers Need To Strengthen The Sources Of
Economic Growth And Pursue An Economic Diversification Policy.

Key Words:
Oil Price, Unemployment, Economic Growth, Shock Response
Functions
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Adjusted R-squared -0.089979 s.D. dependent var 16.36786
S.E. of regression 17.08839 Akaike info criterion 8.762335
Sum squared resid 5256.235 Schwarz criterion 9.149442
Log likelihood -105.9104 Hannan-Quinn criter. 8.873808
F-statistic 0.705173 Durbin-Watson stat 1.969399
Prob(F-statistic) 0.668068
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