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Abstract:

The purpose of this study is to measure and analyze the impact of the size of the shadow economy
on regular income in Algeria using annual data for the period 1990-2017. Annual data
analysisusingselectedmodels to assess the impact of the size of the shadoweconomy on
regularincome (simple linearregression, nonlinearmodels, model delays). This isbased on the
measurement and analysis model of delays or delay as the best model. Drawing on
economicmeasurement program EViews9. The studyconcludedthat:-the size of the shadoweconomy
in the currentexercise a positive influence on regularincome in the currentperiod,
thisshoddyeconomictheory.

-There is an inverse relationship between the size of the shadow economy the slow for a single
size of regular income, the larger the size of the shadow economy the slow one term less regular
income. This is in accordance withevidencedthatnegative, thisresultalso came witheconomictheory.

Key words: the shadow economy, ordinary revenues, the simple linear model, non-linear model,
models the delay .

Classification JEL: c52; E26; H2.
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Dependent Variable: Yl

Method: Least Squares

Date: 04/29/18 Time: 15:23

Sample (adjusted): 1971 2004

Included observations: 34 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

C -40509.72 37164.28  -1.090018 0.2841
@TREND 5403.450 2892.950 1.867799 0.0713
YI(-1) 0.963417 0.068379 14.08937 0.0000

R-squared 0.967143 Mean dependent var 357927.5
Adjusted R-squared 0.965024 S.D. dependent var 460343.1
S.E. of regression 86093.24  Akaike info criterion 25.64835
Sum squared resid 2.30E+11  Schwarz criterion 25.78303
Log likelihood -433.0219 Hannan-Quinn criter. 25.69428
F-statistic 456.2469 Durbin-Watson stat 2.858994
Prob(F-statistic) 0.000000
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- i Dependent Variable: R
ae;::néile[\t Vz;rglb\e. LR Method: Least Squares
ethoc., -east Squares Date: 05/10/18 Time: 19:40
Date: 05/08/18 Time: 09:37 Sample: 1990 2017
Sample: 1990 2017 Included observations: 28
Included observations: 28
Variable Coefficient Std. Error t-Statistic Prob. Variable Coefficient Std. Error t-Statistic Prob.
C -413141.2 114498.2 -3.608278 0.0013
c -3.842542 0923127  -4.162528  0.0003 Yl 0.921334  0.069532  13.25046  0.0000
LYl 1.227218 0.066260 18.52116 0.0000
R-squared 0.871018 Mean dependent var 897504.7
R-squared 0.9295468  Mean dependent var 13.22453 Adjusted R-squared 0.866055 S.D. dependent var 833826.8
Adjusted R-squared 0.926836  S.D. dependent var 1.074833 S.E. of regression 305168.6  Akaike info criterion 28.16387
S.E. of regression 0.290730 Akaike info criterion 0.435908 Sum squared resid 2.42E+12  Schwarz criterion 28.25902
Sum squared resid 2197627 Schwarz criterion 0.531065 Log likelihood -392.2941 Hannan-Quinn criter. 28.19296
Log likelihood -4.102707 Hannan-Quinn criter. 0.464998 F-statistic 175.5746 Durbin-Watson stat 0.181114
F-statistic 343.0333 Durbin-Watson stat 0.265631 Prob(F-statistic) 0.000000
Prob(F-statistic) 0.000000
- -
Dependent Variable: R Dependent Variable: LR
Method: Least Squares Method: Least Squares
Date: 05/08/18 Time: 10:27 Date: 05/08/18 Time: 09:47
Sample: 1990 2017 Sample: 1990 2017
Included observations: 28 Included observations: 28
Variable Coefficient Std. Error t-Statistic Prob. Variable Coefficient Std. Error t-Statistic Prob.
(e} -9750457. 1703813. -5.722729 0.0000 (o} 11.43995 0.068960 165.8929 0.0000
LYI 765648.2 122296.5 6.260590 0.0000 i 1.25E-06 4.19E-08 29.95596 0.0000
R-squared 0.601196 Mean dependent var 897504.7 R-squared 0.971842  Mean dependent var 13.22453
Adjusted R-squared 0.585858 S.D. dependent var 833826.8 Adjusted R-squared 0970758  S.D. dependent var 1.074833
S.E. of regression 536599.9 Akaike info criterion 29.29264 S.E. of regression 0.183797  Akaike info criterion -0.481224
Sum squared resid 7.49E+12  Schwarz criterion 29.38780 Sum squared resid 0.878311  Schwarz criterion -0.386067
Log likelihood -408.0970  Hannan-Quinn criter. 29.32173 Log likelihood 8.737142  Hannan-Quinn criter. -0.452134
F-statistic 39.19499 Durbin-Watson stat 0.096638 F-statistic 897.3597  Durbin-Watson stat 0.651509
Prob(F-statistic) 0.000001 Prob(F-statistic) 0.000000
e - o LA
Dependent Variable: R
Method: Least Squares
Date: 05/08/18 Time: 10:45
Sample (adjusted): 1991 2017
Included observations: 27 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
C 7956924, 1775644, 4.481148 0.0002
Yl 1.591781 0.145250 10.95894 0.0000
LYI(-1) -675424.5 142191.1 -4.750118 0.0001
R-squared 0.935168 Mean dependent var 928112.3
Adjusted R-squared 0.929765 S.D. dependent var 833527.5
S.E. of regression 220899.8 Akaike info criterion 27.55325
Sum squared resid 1.17E+12 Schwarz criterion 27.69723
Log likelihood -368.9688 Hannan-Quinn criter. 27.59606
F-statistic 173.0941 Durbin-Watson stat 0.958833
Prob(F-statistic) 0.000000

EViews9 qiby ol e sl iUl slas] o ol

162




pliz i3 — Ol BBl

:cﬂjd\ 458

Jom byl el 3 32t By " ) gl ) b s ) b SN b paeidl)’ (2007 7352120 o52) ot 3lins)’
AL Yse > aald) U Gl paleg Bylandly G50aBV) aslall dgmn ¢(Bem )l Jolally 2pg i) fs UV 514N 3 e )l 2 sLas)
06 : o i amnlt

sl e e (1195 saall osasl) il misac "ol SIS B Cilsd! palgls 0 8ol lal sLadl" (((2005 st 12) ¢ ol Bl
.2019/01/12 ¢ 331 &6 WWW.REZGAR.COM

19-18 1 o 03,1 sy 2l pbH s (oW1 B " glglt LB ((2018) g Ty sl o el

, University of "Shadow Economy" Friedrich. SCHNEIDER and DOMINIK. H. Enste, (2004), *
Cambridge, P: 10.

SLasV) Sy by e (3 222 By ¢ "glglt SLaBY) s pidll Sleg it HY (2007 1521-20 e e0p Ty i) ol
A Gl el (Vo > el SU A B o) R

S e Al (] (§3LB) ) 08Ty ol 2 i) 3LaBYI" ((2009-2008) e s 3502 33 s 55,
58.-57 : o o «05, V1 ayl —Has )l dmal DY) 3yLally

(raled) sl (i laYly Bty AW Ll it M itedly Sl (! Sl B silgedt SLaBY" (2016 jens) (sl o ’
294 : o o ol annl

sl e o 58 1o g Jlie "2014-1993 it I 1zl B Ralall Wlgelt Jyged B ey piall SIS YI 593" () DU ’
.2019/01/10 :¢ Sw¥1 =, (WWW.enssea.net/eneeea/majalat/2534. pdf

1 g o Bl sy —oktad) el el (B 3 ot I b SLaBY )13 St al” ((2012-2011) 3y 5,
387 aliad) Bl 2ol N) )5Y1 janad o) ple (3 0l)sSl A jie HU] (3 el B3lgd L5 Sllate a gimS dedie 35T (" jaaeg
BT1-01: o o 1 e e Sl Bmslor gl pokey 2ylndly 2pLaiY) pslal

Gl (37/365) (14 WS sl polall a2 sl Sl o o 1 b il Sl (2014 jaig) e p N5 1
418.-405 : o o 350 e oz

3 s oy JSand pie 2 Mg grndl g )l iSkeall B (3L gad) o ikl slaB¥l " ((2014) (spll s
35-01 : o o ceosnm S Bnal laV) o3 (Jloe VI 3)15] 28 sLazY!

Wy et ) st "2011-1993 52l s ol pladh g A" (2015 sss) bt 5 (355 sl
181-165: » o ¢ Sl ol amals o)) saa)

G oS B3led o Aadie Gy bl (" o) SLaBW B ylie” il B el pb SLadW IS 6" (2007-2006) « e Josi
326 -325 : o o A (—0leal — il S Gl el i) pslally g asle ipalasVl aglal) 307 il aslel

(A s Ok somy U Bslall Y Alkiry (55 LoVl o Akl S840 an 2 N1 pBA1 IS

, 2 " Edition, MacMillanPublishing, New "Theory of Econometrics" Koutsoyiannis, A, (1977),
York, PP: 294,

163


http://www.rezgar.com/
http://www.enssea.net/eneeea/majalat/2534.pdf

