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Abstract :
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exists between government spending and
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unemployment rates in Algeria during the period - -
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purpose, the Autoregressive Distributed lag
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2019-1990 55l J33 il b Aladl Jsmag ag€all GEN) (o Liblal

(01) o3, Galal
ARDL Bounds Test

Date: 01/23/21 Time: 15:36

Sample: 1993 2018

Included observations: 26

Null Hypothesis: No long-run relationships exist

Test Statistic Value k

F-statistic 5.510545 1

Critical Value Bounds

Significance 10 Bound 11 Bound

10% 4.04 478

5% 494 573

2.5% B.AT 6.68

1% 6.84 7.84
:(02) a8 3alall

ARDL Cointegrating And Long Run Form
Dependent Variable: LTCH

Selected Model: ARDL(3, 1)

Date: 01/23/21 Time: 15:38

Sample: 1990 2019

Included observations: 26

Cointegrating Form

Variable Coefficient Std. Error t-Statistic Prob.
D(LTCH(-1)) 0.333241 0.181040 1.840709 0.0806
D(LTCH(-2)) 0.480613 0.215253 2.232785 0.0372

D(LDP) -0.005122 0.198695 -0.025779 0.9797
Cointeq(-1) -0.586483 0.179681  -3.264027 0.0039

Cointeq=LTCH - (-0.7110*LDP + 13.3802)

Long Run Coefficients

Variable Coefficient Std. Error t-Statistic Prob.
LDP -0.710951 0.064871 -10.959460 0.0000
C 13.380221 0.966442 13.844819 0.0000
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