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Dependent Variable: LGDPPP

Method: ARDL

Date: 06/17/19 Time: 14:40

Sample (adjusted): 1994 2017

Included observations: 24 after adjustments
Maximum dependent lags: 4 (Automatic selection)
Model selection method: Akaike info criterion (AIC)
Dynamic regressors (4 lags, automatic): LGS
Fixed regressors: C

Number of models evalulated: 20

Selected Model: ARDL(4, 4)

Variable Coefficient Std. Error t-Statistic Prob.*
LGDPPP(-1) 1.218715 0.242106 5.033801 0.0002
LGDPPP(-2) -0.112334 0.324676 -0.345988 0.7345
LGDPPP(-3) -0.065180 0.302367 -0.215564 0.8324
LGDPPP(-4) -0.234303 0.200626 -1.167859 0.2624

LGS 0.002410 0.038501 0.062586 0.9510

LGS(-1) 0.043967 0.043045 1.021405 0.3244

LGS(-2) -0.030967 0.038259 -0.809411 0.4318

LGS(-3) 0.079156 0.035140 2.252567 0.0409

LGS(-4) -0.041120 0.029773 -1.381099 0.1889

C 1.372106 0.851130 1.612100 0.1292
R-squared 0.998231 Mean dependent var 9.247210
IAdjusted R-squared 0.997094 S.D. dependent var 0.282635
S.E. of regression 0.015237 Akaike info criterion -5.235887
Sum squared resid 0.003250 Schwarz criterion -4.745031
Log likelihood 72.83065 Hannan-Quinn criter. -5.105663
F-statistic 877.7857 Durbin-Watson stat 2.317712
Prob(F-statistic) 0.000000
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*Note: p-values and any subsequent tests do not account for model
selection.
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ARDL Cointegrating And Long Run Form
Dependent Variable: LGDPPP

Selected Model: ARDL(4, 4)

Date: 06/17/19 Time: 14:48

Sample: 1990 2017

Included observations: 24

Cointegrating Form

Variable Coefficient Std. Error t-Statistic Prob.
D(LGDPPP(-1)) 0.411816 0.233757 1.761732 0.0999
D(LGDPPP(-2)) 0.299483 0.201683 1.484921 0.1597
D(LGDPPP(-3)) 0.234303 0.200626 1.167859 0.2624

D(LGS) 0.002410 0.038501 0.062586 0.9510

D(LGS(-1)) 0.030967 0.038259 0.809411 0.4318
D(LGS(-2)) -0.079156 0.035140 -2.252567 0.0409
D(LGS(-3)) 0.041120 0.029773 1.381099 0.1889
CointEq(-1) -0.193102 0.126592 -1.525382 0.0094

Cointeq = LGDPPP - (0.2768*LGS + 7.1056 )

Long Run Coefficients

Variable Coefficient Std. Error t-Statistic Prob.
LGS 0.276770 0.033318 8.306845 0.0000
C 7.105613 0.336930 21.089256 0.0000
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IARDL Bounds Test

Date: 06/17/19 Time: 14:55

Sample: 1994 2017

Included observations: 24

Null Hypothesis: No long-run relationships exist

Test Statistic Value k

F-statistic 9.391744 1

Critical Value Bounds

Significance 10 Bound 11 Bound
10% 4.04 4.78
5% 4.94 5.73
2.5% 5.77 6.68
1% 6.84 7.84

Test Equation:

Dependent Variable: D(LGDPPP)
Method: Least Squares

Date: 06/17/19 Time: 14:55
Sample: 1994 2017

Included observations: 24

Variable Coefficient Std. Error t-Statistic Prob.
D(LGDPPP(-1)) 0.411816 0.233757  1.761732 0.0999
D(LGDPPP(-2)) 0.299483 0.201683 1.484921 0.1597
D(LGDPPP(-3)) 0.234303 0.200626 1.167859 0.2624

D(LGS) 0.002410 0.038501 0.062586 0.9510

D(LGS(-1)) -0.007069 0.029829 -0.236966 0.8161
D(LGS(-2)) -0.038036 0.026734  -1.422748 0.1767
D(LGS(-3)) 0.041120 0.029773 1.381099 0.1889
C 1.372106 0.851130 1.612100 0.1292
LGS(-1) 0.053445 0.039901 1.339440 0.2018
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LGDPPP(-1) -0.193102 0.126592  -1.525382 0.0094
R-squared 0.623552 Mean dependent var 0.035189
)Adjusted R-squared 0.381550 S.D. dependent var 0.019375
S.E. of regression 0.015237 Akaike info criterion -5.235887
Sum squared resid 0.003250 Schwarz criterion -4.745031
Log likelihood 72.83065 Hannan-Quinn criter. -5.105663
F-statistic 2.576640 Durbin-Watson stat 2.317712
Prob(F-statistic) 0.054645
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.789736 Prob. F(2,12) 0.4762
Prob. Chi-
Obs*R-squared 2.791517Square(2) 0.2476
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ARCH (2) (il el ase JU5A) :(16) Jgaad

Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 0.746731 Prob. F(9,14) 0.6638
Obs*R-squared 7.784235 Prob. Chi-Square(9) 0.5560
Scaled explained SS  1.928998 Prob. Chi-Square(9) 0.9925
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Series: Residuals
Sample 1994 2016

54 Observations 23

4 Mean 5.00e-14
Median -0.045255
Maximum 0.468673

3 Minimum -0.465431
Std. Dev. 0.257867
Skewness 0.099978

21 Kurtosis 2.049246

1 Jarque-Bera  0.904586
Probability 0.636168

0
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ARDL 43,k 335 ,aail) i 1 (17)Jgand)

Dependent Variable: LHDI

Method: ARDL

Date: 06/17/19 Time: 15:41

Sample (adjusted): 1993 2017

Included observations: 25 after adjustments
Maximum dependent lags: 4 (Automatic selection)
Model selection method: Akaike info criterion (AIC)
Dynamic regressors (4 lags, automatic): LGS
Fixed regressors: C

Number of models evalulated: 20

Selected Model: ARDL(3, 1)

Note: final equation sample is larger than selection sample

Variable Coefficient Std. Error t-Statistic Prob.*
LHDI(-1) 1.448681 0.201881 7.175901 0.0000!
LHDI(-2) -0.127768 0.342019 -0.373570 0.7129
LHDI(-3) -0.394226 0.201198 -1.959388 0.0649
LGS -0.011588 0.007529 -1.539242 0.1402
LGS(-1) 0.016771 0.007173 2.338029 0.0305
C -0.066556 0.087772 -0.758285 0.4576
R-squared 0.998721 Mean dependent var -0.384755
Adjusted R-squared 0.998385 S.D. dependent var 0.082830
S.E. of regression 0.003329 Akaike info criterion -8.366796
Sum squared resid 0.000211 Schwarz criterion -8.074266
Log likelihood 110.5850 Hannan-Quinn criter. -8.285661
F-statistic 2967.990 Durbin-Watson stat 1.949071

Prob(F-statistic) 0.000000

*Note: p-values and any subsequent tests do not account for model
selection.
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(ARDL-UECM) o)l yé (hil) pmaai g 3gai :(18) Jgaall

IARDL Cointegrating And Long Run Form
Dependent Variable: LHDI

Selected Model: ARDL(3, 1)

Date: 06/17/19 Time: 15:46

Sample: 1990 2017

Included observations: 25

Cointegrating Form

Variable Coefficient Std. Error t-Statistic Prob.
D(LHDI(-1)) 0.521994 0.220833 2.363747 0.0289
D(LHDI(-2)) 0.394226 0.201198 1.959388 0.0649

D(LGS) -0.011588 0.007529 -1.539242 0.1402
CointEq(-1) -0.073313 0.077187 -0.949810 0.0541

Cointeq = LHDI - (0.0707*LGS -0.9078)

Long Run Coefficients

Variable Coefficient Std. Error t-Statistic Prob.
LGS 0.070687 0.026534 2.664080 0.0153
C -0.907839 0.257133 -3.530615 0.0022
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IARDL Bounds Test

Date: 06/17/19 Time: 15:48

Sample: 1993 2017

Included observations: 25

Null Hypothesis: No long-run relationships exist

Test Statistic Value k

F-statistic 10.611434 1

Critical Value Bounds

Significance 10 Bound 11 Bound
10% 4.04 4.78
5% 4.94 5.73
2.5% 5.77 6.68
1% 6.84 7.84
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.045140 Prob. F(2,17) 0.9560
Obs*R-squared 0.132062 Prob. Chi-Square(2) 0.9361
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Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 0.367865 Prob. F(5,19) 0.8642
Obs*R-squared 2.206553 Prob. Chi-Square(5) 0.8199
Scaled explained SS 1.030890 Prob. Chi-Square(5) 0.9600
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Series: Residuals
Sample 1993 2017

5+ Observations 25

4| Mean 5.07e-17
Median -0.000209
Maximum 0.006215

3 Minimum -0.004343
Std. Dev. 0.002962
Skewness 0.642059

2~ Kurtosis 2.617709

1 | Jarque-Bera 1.869903
Probability 0.392605

o
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ARDL 44,k 33 saaal) &l 1 (22) J gl
Dependent Variable: LCO2
Method: ARDL
Date: 06/17/19 Time: 16:35
Sample (adjusted): 1994 2014
Included observations: 21 after adjustments
Maximum dependent lags: 4 (Automatic selection)
Model selection method: Akaike info criterion (AIC)
Variable Coefficient Std. Error t-Statistic Prob.*
LCO2(-1) 0.523101 0.180190 2.903060 0.0116
LGS -0.173746 0.112671 -1.542064 0.1454
LGS(-1) 0.360123 0.139667 2.578433 0.0219
LGS(-2) -0.243277 0.133286 -1.825225 0.0894
LGS(-3) 0.406469 0.131868 3.082387 0.0081
LGS(-4) -0.306742 0.082783 -3.705380 0.0024
C -0.288100 0.129469 -2.225251 0.0430
R-squared 0.712564 Mean dependent var 0.130980
)Adjusted R-squared 0.589378 S.D. dependent var 0.083010
S.E. of regression 0.053193 Akaike info criterion -2.768585
Sum squared resid 0.039613 Schwarz criterion -2.420411
Log likelihood 36.07014 Hannan-Quinn criter. -2.693022
F-statistic 5.784424 Durbin-Watson stat 2.180918
Prob(F-statistic) 0.003275
*Note: p-values and any subsequent tests do not account for model
selection.
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IARDL Cointegrating And Long Run Form
Dependent Variable: LCO2

Selected Model: ARDL(1, 4)

Date: 06/17/19 Time: 16:38

Sample: 1990 2017

Included observations: 21

Cointegrating Form

Variable Coefficient Std. Error t-Statistic Prob.

D(LGS) -0.173746 0.112671 -1.542064 0.1454
D(LGS(-1)) 0.243277 0.133286 1.825225 0.0894
D(LGS(-2)) -0.406469 0.131868 -3.082387 0.0081
D(LGS(-3)) 0.306742 0.082783 3.705380 0.0024
CointEq(-1) -0.476899 0.180190 -2.646650 0.0192

Cointeq = LCO2 - (0.0898*LGS -0.6041)

Long Run Coefficients

Variable Coefficient Std. Error t-Statistic Prob.
LGS 0.089804 0.037633 2.386312 0.0317
C -0.604112 0.317037 -1.905495 0.0775
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IARDL Bounds Test

Date: 06/17/19 Time: 16:42

Sample: 1994 2014

Included observations: 21

Null Hypothesis: No long-run relationships exist

Test Statistic Value k

F-statistic 11.831095 1

Critical Value Bounds

Significance 10 Bound 11 Bound
10% 4.04 4.78
5% 4,94 5.73
2.5% 5.77 6.68
1% 6.84 7.84
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.283374 Prob. F(2,12) 0.7581
Obs*R-squared 0.947081 Prob. Chi-Square(2) 0.6228
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Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 4.005196 Prob. F(6,14) 0.1152
Obs*R-squared 13.26950 Prob. Chi-Square(6) 0.1390
Scaled explained SS 3.126844 Prob. Chi-Square(6) 0.7928
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Series: Residuals
Sample 1994 2014

5 Observations 21

4 Mean 1.05e-16
Median -0.007633
Maximum 0.084755

3 Minimum -0.068293
Std. Dev. 0.044504

> Skewness 0.203509
Kurtosis 2.060386

1+ Jarque-Bera 0.917470
Probability 0.632083

o

-0.05 0.00 0.05 0.10
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UNIT ROOT TEST TABLE (PP)

At Level
LGS LGDPPP LHDI LCO2
'With Constant t-Statistic -3.3196 0.2610 -1.5053 -1.8455
Prob. 0.0239 0.9715 0.5158 0.3508
** n0 n0 n0
With Constant &
Trend t-Statistic -3.7604 -2.3904 0.3127 -2.5192
Prob. 0.0351 0.3758 0.9977 0.3168
** n0 n0 n0
\Without Constant
& Trend t-Statistic 3.4347 4.7759 -7.9978 0.8161
Prob. 0.9996 1.0000 0.0000 0.8817
n0 n0 ok n0
At First
Difference
d(LGS) d(LGDPPP) d(LHDI) d(LCO2)
'With Constant t-Statistic -4.1776 -2.9012 -1.8453 -7.8879
Prob. 0.0033 0.0589 0.3515 0.0000
seokk seokk *keok *skok
With Constant &
Trend t-Statistic -4.6964 -2.6750 -2.7136 -8.1490
Prob. 0.0047 0.2538 0.2395 0.0000
deokk k3% *skok *skok
Without Constant
& Trend t-Statistic -3.0752 -1.1581 -0.8293 -7.8522
Prob. 0.0035 0.2185 0.3470 0.0000
*okk *k $okok sk
UNIT ROOT
TEST TABLE
(ADF)
At Level
LGS LGDPPP LHDI LCO2
'With Constant t-Statistic -3.3601 -0.7645 -2.1240 -0.7870
Prob. 0.0218 0.8118 0.2373 0.8040
*x n0 n0 n0
\With Constant &
Trend t-Statistic -3.7429 -2.6932 1.4174 -2.5490
Prob. 0.0364 0.2473 0.9999 0.3041
*x n0 n0 n0
\Without Constant
& Trend t-Statistic 3.8856 1.6620 -12.1421 0.8081
Prob. 0.9999 0.9730 0.0000 0.8800
n0 n0 ok n0
At First
Difference
d(LGS) d(LGDPPP) d(LHDI) d(LCO2)
\With Constant t-Statistic -4.1908 -1.9208 -2.0307 -7.7896
Prob. 0.0032 0.3179 0.2727 0.0000
sk H*Hx *xk sk
With Constant &
Trend t-Statistic -4.6903 -2.7737 -2.7136 -7.8071
Prob. 0.0047 0.2184 0.2395 0.0000
*okk *% wxk $okok
\Without Constant
& Trend t-Statistic -3.1180 -0.8376 -0.8447 -7.7899
Prob. 0.0031 0.3430 0.3399 0.0000
*okk *% wxk sk

Notes: (*)Significant at the 10%; (**)Significant at the 5%; (***) Significant at the 1%. and (no) Not Significant
*MacKinnon (1996) one-sided p-values.
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Abstract

The standing developement is considered as developing model which all the
countries want to applicate it dependence on different economical politics such as
the political compact that is direted inorder to measure the dimonsions of the
standing developement, for that this survey is to study the impact of the
govermental treaty on the standing development in Algeria using one of the typical
samples assimilating in sample of self threatening for period of dated subscription.

Already this survey is compromised that she govemmentale treaty is affected
superficially on both economical and social dimensions of the standing
development and there is a counter relation ship with the natural dimension which
realized by the govermmental treaty and this assimilate the re-framing of political
treaties in Algeria in the form that subscribing with it in energising the dimensions
of the standing developement .

Key words : governmental treaty, standing developement, samples models
ARDL .
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