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Abstract:
This paper aims to measure the dynamic impact of upgrading programs on
economic growth in the short and long term in the Algerian economy during the period

2002-2017. Using the autoregressive distributed lag (ARDL) model. The results based on
the bounds testing procedure confirm that a long-run relationship exists between among

about 31% half-yearly. The results further suggest that there is a significant positive long
run relationship between upgrading programs and Employment on economic growth, and
a significant Negative long run relationship between Corruption Perception and economic
growth.
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Dependent Variable: DLOG(PIB)

Selected Model: ARDL(3, 1, 3, 2, 4)
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Date: 06/04/18 Time: 21:03

Sample: 200251 201752

Included observations: 26

Variable Coefficient Std. Error t-Statistic Prob.
NESPMN 0.0004 0.0001 5.1002 0.0009
CPME -0.00001 0.0000 -2.1606 0.0627
TEMP 0.0581 0.0068 8.5045 0.0000
CPI -0.0912 0.0341 -2.6754 0.0281
C 16.5226 1.0098 16.3623 0.0000
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ECM Regression

Variable Coefficient Std. Error t-Statistic Prob.
DLOG(PIB(-1)) -0.057903 0.146605 -0.394959 0.7032
DLOG(PIB(-2)) -0.480163 0.141623 -3.390425 0.0095
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D(NESPMN) 5.91E-05 3.10E-05 1.905384 0.0932
D(ENPME) -6.05E-07 2.11E-07 -2.862516 0.0211
D(ENPME(-1)) 1.52E-06 5.57E-07 2.737224 0.0256
D(ENPME(-2)) 7.28E-07 3.60E-07 2.025321 0.0774
D(TEMP) 0.003556 0.00259 1.37293 0.207
D(TEMP(-1)) -0.005746 0.002895 -1.985147 0.0824
D(CPI) 0.011753 0.003376 3.48167 0.0083
D(CPI(-1)) 0.018093 0.006793 2.663305 0.0287
D(CPI(-2)) 0.015733 0.005899 2.667045 0.0285
D(CPI(-3)) 0.008091 0.003326 2.432463 0.041
CointEq(-1)* -0.313657 0.048035 -6.529808 0.0002
R-squared | 0.938372 Mean dependent var | 0.042344
Adjusted R-squared | 0.881484 S.D. dependent var | 0.059273
S.E. of regression | 0.020405 Akaike info criterion | -4.639189
Sum squared resid | 0.005413 Schwarz criterion | -4.010141
Log likelihood | 73.30946 Hannan-Quinn criter. | -4.458046
Durbin-Watson stat | 2.212903
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Statistiques Valeur estimée | Probabilité
Test Jarque-Bera (Normalité) 1.866 0.393
Breusch-Godfrey Serial 0.416 0.539
Correlation LM Test:

Test ARCH 2.109 0.159
Le test spécification de Ramsey 1.951 0.205
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Breusch-Godfrey Serial Correlation LM Test:
F-statistic 0.416588 | Prob. F(1,7) 0.5392
Obs*R-squared 1.460413 |  Prob. Chi-Square(1) 0.2269
s lwi>xell
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Series: Residuals
Sample 2005S1 2017S2
44 Observations 26
Mean 4.51e-15
3 Median -0.002760
Maximum 0.031321
Minimum -0.021350
2 Std. Dev. 0.014714
Skewness 0.636202
1 Kurtosis 2.677446
Jarque-Bera 1.866638
o Probability 0.393246
-0.02 -0.01 0.00 0.01 0.02 0.03

(Ramsey-RESET) ;s | milis :(03) g=le

Ramsey RESET Test

Equation: UNTITLED

Specification: LOG(PIB) LOG(PIB(-1)) LOG(PIB(-2)) LOG(PIB(-3))
NESPMN NESPMN(-1) TEMP TEMP(-1) TEMP(-2) CPME CPME(-1)
CPME(-2) CPME(-3) CPI CPI(-1) CPI(-2) CPI(-3) CPI(-4) C

Omitted Variables: Squares of fitted values

Value df Probability
t-statistic 1.396964 7 0.2051
F-statistic 1.951508 (1,7) ]0.2051
F-test summary:

Sum of Sq. df Mean Squares
Test SSR 0.00118 1 0.00118
Restricted SSR 0.005413 8 0.000677
Unrestricted SSR 0.004233 7 0.000605

(Test ARCH) ;s | ilis :(04) g=lo

Heteroskedasticity Test: ARCH

F-statistic 2.109023 Prob. F(1,23) 0.1599

Obs*R-squared 2.099866 | Prob. Chi-Square(1) 0.1473
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