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Abstract: This study aims to know and measure the impact of human development indicators on the economic
i growth represented by its rate in Algeria during the period 1990-2018 annual data, and the possibility of modeling :
i these variables in long-term equilibrium relationship using the model of Co-integration, The result of research
i concluded that there is a short transient relationship to absence of co-integration, and therefore the vector
i autoregressive model is sufficient to clarify it. i
i The estimated model VAR is distinguished by existence a direct statistically significant relationship for each of the

average per capita gross real income and enrollment ration in primary schools, as well as inverse significant
i relationship between life expectancy at birth and economic growth rate.
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Variance Inflation Factors
Date: 12/02/20 Time: 20:02
Sample: 1990 2019

Included observations: 29

Coefficient  Uncentered Centered
Variable Variance VIE VIF
C 7.149011 3121.429 NA
L1 0.000505 1.326953 1.123172
LL2 5.172559 143.0865 10.47775
L3 0.000406 2025.635 10.63427
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I(1) _ _ _ 0.0000 | 0.0000 | 0.0000 { 0.2803 | 0.028 | 0.1217 GDP
I(1) _ _ _ 0.0000 | 0.0000 | 0.0000 { 0.0608 | 0.1806 | 0.2467 L1
[(2) ]0.0000{ 0.0000 | 0.0000f 0.3113 | 0.3709 | 0.8522 | 0.0012 | 0.0782 | 0.0932 LL,
I(2) |0.0000| 0.0000 | 0.0000| 0.0282 | 0.2517 | 0.2593 | 0.7019 | 0.483 | 0.9927 L;
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Coefficient  Std. Error t-Statistic Prob.
C 41.45269 29.45699 1.407228 0.1929
C2) -76.77259 4290517 -1.789355 0.1072
C3) 15.37334 45.20923 0.340049 0.7416
C#) 16.95443 27.63468 0.613520 0.5547
C(5) -42.69314 30.04787 -1.420838 0.1891
C(6) 77.35393 43.51301 1.777719 0.1092
C(7) -16.03419 45.89784 -0.349345 0.7349
C@8) -17.87348 28.46925 -0.627817 0.5457
C©) 1320.296 1543.000 0.855669 0.4144
C0) -580.6642 740.8992 -0.783729 0.4533
C@11) -1160.012 1431.008 -0.810626 0.4385
C(12) 423 6844 728.4950 0.581589 0.5751
C(13) -0.367990 0.551512 -0.667237 0.5214
C(14) 0.811715 0.897586 0.904331 0.3894
C(15) 0.517619 0.489402 1.057655 0.3178
C(16) -0.320638 0.591887 -0.541721 0.6012
C(17) -69.29507 54.17585 -1.279077 0.2329

Determinant residual covariance0.692351

Equation: GDP = C(1)*GDP(-1) + C(2)*GDP(-2) + C(3)*GDP(-3) + C(4)
*GDP(-4) + C(5)*L1(-1) + C(6)*L1(-2) + C(7)*L1(-3) + C(8)*L1(-4) + C(9)
*LL2(-1) + C(10y*LL2(-2) + C(11)*LL2(-3) + C(12)*LL2(-4) + C(13)*L3(
-1y + C(14)y*L3(-2) + C(15)*L3(-3) + C(16)*L3(-4) + C(17)

Observations: 26

R -squared0.762460 Mean dependent var3.161539
Adjusted R -squared0.340168 S.D. dependent var1.741052
S.E. of regression1.414257 Sum squared resid18.00111

Durbin-Watson stat2.420549
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Coefficient  Std. Error t-Statistic Prob.
C) 30.55997 19.64697 1.555455 0.1394
C2) -59.06629 28.38300 -2.081045 0.0539
C3) 18.14414 9.581634 1.893637 0.0765
C#) -31.55845 20.01034 -1.577107 0.1343
C(5) 59.51726 28.77639 2.068267 0.0552
C(6) -0.423967 0.191655 -2.212129 0.0418
C(7) -18.76334 9.758056 -1.922856 0.0725
C(8) -59.92306 20.16727 -2.971303 0.0090
C©9) 0.728547 0.170966 4.261344 0.0006
C(10) -68.86113 20.61213 -3.340807 0.0041

Determinant residual covariance(.845943

Equation: GDP = C(1)*GDP(-1) + C(2)*GDP(-2) + C(3)*GDP(-4) + C(4)*L1(
1y + CBYL1(-2) + C(6)*L1(=3) + C(7)*L1(-4) + C(S)*LL2(-2) + C(9)
*L3(-3) + C(10)

Observations: 26

R -squared0.709764 Mean dependent var3.161539
Adjusted R -squared0.546506 S.D. dependent var1.741052
S.E. of regression1.172458 Sum squared resid21.99453

Durbin-Watson stat2.049326
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Period L1 LL2 L3
1 1.474811 0.000155 0.094947
(0.20858) (6.3E-05) (0.14010)
2 -0.634918 0.000145 0.324150
(0.51456) (0.00012) (0.29269)
3 ~0.100074 7.99E-06 0.652586
(0.59961) (0.00015) (0.38474)
4 -0.368127 4.79E-05 0271724
(0.57349) (0.00017) (0.42359)
5 -0.172706 ~0.000183 -0.080736
(0.54240) (0.00018) (0.40476)
6 0.192081 ~7.20E-05 10.347512
(0.52962) (0.00022) (0.39810)
7 -0.262718 ~0.000567 -0.773021
(0.50661) (0.00028) (0.55958)
8 ~0.246096 ~0.000211 20.641925
(0.50013) (0.00036) (0.71181)
9 ~0.418655 ~0.000560 -0.325520
(0.47227) (0.00040) (0.76200)
10 ~0.309987 ~0.000644 -0.060908
(0.54709) (0.00049) (0.76088)
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Period S.E. GDP L1 LL2 L3
1 1.499431 99.99540 0.004603 0.000000 0.000000
2 1.728210 89.30571 4.660545 4.741608 1.292138
3 1.762849 85.55298 7.236061 4.905982 2.304978
4 1.827645 82.99063 6.812120 5.682169 4.515078
5 1.860654 80.61050 6.621273 7.003528 5.764702
6 1.894713 78.65007 7.496385 8.259584 5.593965
7 1.913812 78.74501 7.512287 8.216404 5.526302
8 1.967921 75.54725 10.48606 8.613133 5.353560
9 2.085958 71.02333 14.27526 7.867819 6.833589
10 2.160189 68.09090 16.80071 7.885862 7.222524

Period S.E. GDP L1 LL2 L3
1 1.474845 21.60229 11.90663 66.49108 0.000000
2 1.699095 26.92625 21.89475 44.38295 6.796057
3 1.739329 16.10219 25.87670 35.85708 22.16403
4 1.811619 13.47213 39.46263 28.55204 18.51320
5 1.848207 16.90789 44.03488 23.47069 15.58654
6 1.883593 10.84172 60.90307 18.79047 9.464736
7 1.905596 31.67757 47.49990 13.25335 7.569172
8 1.966003 24.19784 45.77196 17.47744 12.55277
9 2.087617 28.51020 41.56085 17.31178 12.61717
10 2.164939 28.74959 39.73142 19.44434 12.07466

Period S.E. GDP L1 LL2 L3
1 0.000334 1.820521 48.69418 0.013907 49.47139
2 0.000410 8.784959 50.67356 0.292691 40.24879
3 0.000530 28.52374 38.61369 0.290178 32.57239
4 0.000594 29.58961 38.58651 0.304421 31.51945

2021 11002 susdt (06 Aomadlc it (g3}t ((s31gll dnaler (K E3laBYl dpeid) Ao )

8



(59-44 0 o) 2018 —19905 2l izl b 3l godl o &pid) daid) Slpige JY dpsld ity

0.000693 28.99400 39.21051 1.104406 30.69108
0.000893 24.89792 44.19488 1.259180 29.64802
0.001135 26.05441 44.28239 1.059444 28.60375
0.001368 24.07334 45.90686 0.923318 29.09648
0.001639 21.81145 46.15592 0.821982 31.21065
10 0.002026 21.32819 45.76131 0.931933 31.97856
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