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Abstract:This study aims to try to
measure human development during the
period 1990-2019, and in order to thus
the descriptive approach was followed to
present and clarify the theoretical
concepts of human development, and the
standard  approach  for  modeling
determinants of human development
represented in per capita GDP and
average life expectancy at birth, and the
school enrollment rate for primary
education to find out which of these
variables affect the human development
by applying the ARDL technique using
annual data. The results of study
concluded that there is a long-term
equilibrium relationship  between the
human development and its determinants.
Keywords: Human development; ARDL
model; Co-integration; Algeria.
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Bounds test spuxll jlas ! gl :(1)ed, 3=l

F-Bounds Test Null Hypothesis: No levels relationship

Test Statistic Value Slgnlf |(O) |(l)
N Asymptotic: n=1000
F-statistic 9.491197 10% 2.37 3.2
K ¥ 5% 2.79 3.67
2.5% 3.15 4.08
1% 3.65 4.66
|Actual Sample Size 26 Finite Sample: n=35
10% 2.618 3.532
5% 3.164 4.194
1% 4.428 5.816
Finite Sample: n=30
10% 2.676 3.586
5% 3.272 4.306
1% 4.614 5.966
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Levels Equation

Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.
I 0.015623 0.004350 3.591782 0.0071
LEl  1.081881 0.109240 9.903734 0.0000
PER -0.008842 0.001342 -6.590231 0.0002
C 0.904995 0.133187 6.794906 0.0001

EC = HDI - (0.0156*11 + 1.0819*LEI -0.0088*PER + 0.9050)

ARDL 399 st Tl 7 g s &‘:L“u :(3)9.5) Sl

IARDL Error Correction Regression
Dependent Variable: D(HDI)

Selected Model: ARDL(4, 4, 4, 2)

Case 2: Restricted Constant and No Trend
Date: 02/28/22 Time: 01:55

Sample: 1990 2019

Included observations: 26

ECM Regression
Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.
D(HDI(-1)) 1.252850 0.188341 6.652025 0.0002
D(HDI(-2)) 1.014365 0.172196 5.890772 0.0004
D(HDI(-3)) 0.225783 0.082679 2.730852 0.0258
D(I1) 0.005961 0.001705 3.496855 0.0081
D(11(-1)) -0.047544 0.005464 -8.701257 0.0000
D(11(-2)) -0.025356 0.003788 -6.694161 0.0002
D(11(-3)) -0.026434 0.003813 -6.933080 0.0001
D(LEI) -2.011291 3.370872 -0.596668 0.5672
D(LEI(-1)) -50.05509 9.242123 -5.415973 0.0006
D(LEI(-2)) -43.08428 8.635122 -4.989423 0.0011
D(LEI(-3)) 17.26414 5.919072 2.916697 0.0194
D(PER) -0.040367 0.005749 -7.021116 0.0001
D(PER(-1)) 0.050744 0.007794 6.510598 0.0002
CointEq(-1)* £0.586210 0.425054 -8.437060 0.0000
R-squared 0.955156 Mean dependent var 7.69E-05
Adjusted R-squared 0.906574  S.D. dependent var 0.045176
S.E. of regression 0.013808 Akaike info criterion -5.423356
Sum squared resid 0.002288 Schwarz criterion -4.745919
Log likelihood 84.50363 Hannan-Quinn criter. -5.228279
Durbin-Watson stat 2.530624

*p-value incompatible with t-Bounds distribution.

EVIeWS12:, 20 ,; ol yie e 1oy cpis L) slas] oo 2 yuuall

28



