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Abstract

This research study the relationship between economic growth and
inflation, and the impact of economic growth on inflation. Given that inflation
affects growth, and is verified by the nature of this effect to determine if
inflation is positive or negative coefficient in Egypt during the period 1980 to

2015.

To study the relationship between inflation and growth , it will use the
appropriate analysis, tracking and processing through the appropriate
statistical methods have time series used to analyze changes in the GDP
changes, where the use of inflation threshold model so as to reach the level
at which the relationship between inflation and output a positive relationship
has been measured and reached in the study ranged between 9% and even
12%.
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(K=8 10 17) s psumil il LVl e = 3gaill iluan

K Variable Coefficient Std. T- P- R? RSS
Error Statistic Value
INF -0.830 0.492 -1.68 0.102
(INF>8)*( INF -8) 1.16 0.849 1.37 0.179
7% Population growth -0.176 1.46 -.0120 0.905 15.3% 0.239
Investment growth 0.283 0.380 0.744 0.463
(o3 0.574 0.819 0.701 0.489
INF -0.476 0.318 -1.42 0.14
(INF>8)*( INF -8) 1.55 0.671 2.31 0.02
8% Population growth -1.76 1.62 -1.08 0.28 23.5% 0.216
Investment growth -0.03 0.39 -0.07 0.94
c 1.02 0.714 1.43 0.162
INF 0.05 0.29 0.01 0.98
(INF>9) *( INF-9) 1.99 0.54 3.65 0.001
9% Population growth -3.58 1.58 -2.25 0.03 37.2% 0.177
Investment growth -0.45 0.39 -1.14 0.25
(o3 1.53 0.61 2.48 0.01
INF 0.40 0.28 1.41 0.16
(INF>10)*( INF-10) 2.15 0.41 5.16 0.00
10% Population growth -4.45 1.34 -3.32 0.002 51.7% 0.136
Investment growth -0.76 0.35 -2.14 0.040
c 1.76 0.49 3.52 0.001
INF 0.58 0.25 2.27 0.30
11% (INF>11)*(INF-11) 2.50 0.38 6.60 0.00
Population growth -4.86 1.14 -4.26 0.00 62.7% 0.105
Investment growth -0.93 0.31 -2.98 0.006
(o3 1.89 0.42 4.50 0.00
INF 0.71 0.26 2.69 0.011
12% (INF>12)*( INF-12) 3.12 0.46 6.66 0.000 63.1% 0.104
Population growth -5.20 1.17 -4.43 0.000
Investment growth -0.96 0.31 -3.06 0.004
c 1.89 0.41 4.54 0.000
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INF 0.78 0.29 2.69 0.011
(INF>13)*( INF-13) 3.74 0.61 6.11 0.000

13% Population growth -5.09 1.25 -4.07 0.000 59.3% 0.115
Investment growth -0.90 0.32 -2.74 0.001
(o3 1.75 0.43 4.07 0.000
INF 0.73 0.33 2.23 0.033
(INF>14)*( INF-14) 4.26 0.85 4.97 0.000

14% Population growth -4.38 1.37 -3.19 0.003 50.1% 0.141
Investment growth -0.74 0.36 -2.04 0.049
c 1.44 0.46 3.12 0.000
INF 0.58 0.38 1.52 0.13
(INF>15)*( INF-15) 4.79 1.34 3.55 0.001

15% Population growth -3.23 1.53 -2.10 0.04 36.2% 0.180
Investment growth -0.53 0.41 -1.28 0.20
(o3 1.06 0.51 2.05 0.048
INF 0.02 0.44 0.04 0.96
(INF>16)*( INF-16) 2.76 2.36 1.16 1.16

16% Population growth -0.26 1.68 -0.15 -0.15 14% 0.243
Investment growth 0.09 0.50 0.18 0.18
c 0.11 0.59 0.19 0.198
INF -0.40 0.38 -1.05 0.29
(INF>16)*( INF-16) -1.89 4.42 -0.428 -0.42

17% Population growth 1.64 1.27 1.29 1.29 10.7% 0.252
Investment growth 0.65 0.42 1.52 1.52
(o3 -0.58 0.46 1.24 0.22
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(")a 2
(K=7to 11) 33a pducail) @iliial adl) 8 7z igalll ciles
K Variable Coefficient Std. t-Statistic P- R? RSS
Error Value
INF 0.31 1.26 0.24 0.80
(INF>8)*( INF -8) 6.80 6.10 1.11 0.27
8% Population growth -16.2 17.07 -0.94 0.35 15.3% 0.757
Investment growth -3.10 4.29 -0.72 0.47
[ 7.10 7.67 -0.92 0.36
INF 2.27 2.74 0.82 0.41
(INF>9)*( INF -9) 6.83 5.81 1.17 0.24
9% Population growth -19.90 19.36 -1.02 0.31 16.8% 0.696
Investment growth -4.46 5.55 -0.85 0.40
(o3 7.86 7.93 0.99 0.33
INF 2.40 2.02 1.18 0.24
10% (INF>10)* (INF-10) 5.09 3.05 1.66 0.10
Population growth -15.3 10.8 -1.39 0.17 28.9% 0.360
Investment growth -3.74 3.27 -1.14 0.26
Cc 5.89 4.43 1.32 0.19
INF 1.16 0.77 1.50 0.14
(INF>11)*( INF-11) 3.33 1.16 2.86 0.008
11% Population growth -7.76 3.81 -2.03 0.05 54.6% 0.125
Investment growth -1.66 1.20 -1.38 0.17
c 2.88 1.55 1.85 0.073
INF 0.276 0.42 0.64 0.52
(INF>12)*( INF-12) 2.84 .87 3.28 0.003
12% Population growth -2.98 1.90 -1.56 0.12 62.7% 0.089
Investment growth -0.039 0.57 -0.067 0.94
c 0.77 0.72 1.07 0.29
INF 0.61 0.51 1.17 0.24
(INF>13)* (INF-13) 2.96 0.90 3.29 0.003
13% Population growth -4.77 2.43 -1.96 0.059 62.1% 0.092
Investment growth -0.64 0.74 -0.86 0.39
Cc 1.55 0.95 1.63 0.13

SPSS galiy alsiiuls cald) dauls dles a3 *
Instrument list: INF(-2) INVST POP(-2) Dinf*(inf-K) *
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dsang ¢ (OLS) (¥) o) dsas lally Gliswaall (ladgail) 45)lkass

Oladsall (B paall dse o (e Sk gladsadll o) 3x3 ((28LS) (%) f

O 2 Gladgaill Ay (RSS elladl goana Jil Gaad Al dowal) g /Y e

SwlEie 1Y 5 7Y e SIS e oalai®Y) sail) o S5 63 kil (ggicee

@ o paail) dsie (sgise (Sly L eUd g ganag dopucdil) 508l Cus e s
JAY die ga elhdl g gana B
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bl
dpad) dallly aalyall ¥l
BRI, duall dAdagil) 1, cbalas) gail) (lsll 5 agall, adla g )
(M=) G2V 878,
ailany) Cullallly Lnanll lSal) Csbl o 4BV (5368 ¢ oaial -y
Lyad) Al CCugll josal Galin ge AU cildgl) slael gunll L)
Yoo aalall dadls ¢ ddlasy) Egaally cluhal) dgan 5l adany G
(£4-Y7)a
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