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The effect of parralel economy on economic developmentindexes in Algeria economitric study during

the period of 1990 to 2019
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Abstract :

The aim of this study is the assessment of the impact of the parallel economy on Algeria's economic
growth from 1990 to 2019 through the economic measurement methods that use the Autoregressive Distributed
Lag model (ARDL).

In conclusion, this study resulted that the parallel economy has a positive impact on economic growth in
the short and long term.
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%10 3.02 3.51
%05 3.62 416
%2.5 4.18 4.79
%1 4.94 5.58
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0021018 Prob.F(217) 0.9792
Obs*R-squared 0.064131 Prob. Chi-Square(2) 0.9684
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Heteroskedasticity Test ARCH

F-statistic 0014345 Prob. F(1.23) 0.9057
Obs*R-squared 0.015583 Prob. Chi-Square(1) 0.9007
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ARDL &iiblad ¥ ae 3ol | dpinjd| Slgmall Slodl jlams¥l 73903 101 o3, 3=l
Dependent Variable: DGDP
Method ARDL
Date: O8/20/21 Time: 22241
Sample (adjusted) 1994 20190
Included observations. 20 after adjustments
Ma=imum dependent lags: 4 (Automatic selection)
Model selaection method Akaike info criterion (AIC)
Dynamic regressors (4 lags, automatic) DEP
Fixed regressors. C
HMumber of models svalulated: 20
Sielected Model ARDL(3, 2)
HMote: final sguation sample is larger than selection sample

Variable CosfMcient fita. Error t-Statintic Frob. =
DGDP({-1) O 015063 0. 1932022 o oRnOF7 O 9365
DGDP({-2) -0 AA0ATE o 19108406 =1. 7740029 00920
DGDF(-2) =0 226167 o1ravae 10874009 o o762

(=1 o 2861717 O 550340 4 snno4z O 0002

DEFP{-1) -0 ONnSGo4 O GAGZAD =1.626212 0. 14027

DEP{-2) 1. 620040 0611328 2. 406242 o ozZ19

= “1. 144121 3.04000% -0 A762a66 o. 7100
R-mguared 0.895216 Mean depesndent var 4 650231
Adjunied R-squared O 467209 1D depasndent var 17.7001%8
D.E of regression 1Zeninz Akaike info criterion ninornl
fSlum squared resid AZ0Z2. 028 Slchwarz criterion naszn400
Log likelihood -00 46715 Hannan-Quinn criler nzZara1e
F-niatintic 4 GEG405 Durbin-Walnon stat Zo04azn4an
Propif -siatintic) 0004515
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ARDL Error Correction Regression

Dependent Variable: D(DGDP)

Selected Model: ARDL(3, 2)

Case 2. Restricted Constant and No Trend
Date: 05/30/21 Time: 2305

Sample: 1990 2019

Included observations: 26

ECM Regression
Case 2 Restricted Constant and No Trend

Variable CoeflMicient Std. Error t-Statistic Prob.
D(DGDP(-1)) 0.675632 0.257356 2625280 0.0167
DIOGDP(-2)) 0.335157 0.169346 1979121 0.0625

D(DEP) 2561717 0.492122 5.205447 0.0001

D(DEP(-1)) -1.526040 0.550000 -2.774617 0.0121
CoimtEq(-1)* -1.659968 0.322099 -5.153603 0.0001
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