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Abstract :

Algeria has recently become aware of the growing phenomenon of the informal sector, which

has had a negative impact, especially in terms of economic and social aspects.

The aim of this article is to try to study the informal sector in Algeria and its impact on
economic growth for the period (1991-2015) by formulating the standard model of this study,
as indicated in previous studies, which indicated a negative relationship between the informal
economy and economic growth, This is because the presence of the informal economy
contributes to distorting indicators of actual economic growth, especially if the informal

economy has a large share of economic activity.

In order to determine the relation and measurement of the informal economy and its impact
on growth, based on basic dimensions that play an important and fundamental role, we rely on
annual data for independent variables, using the ARDL method.
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At Level

t-Statistic

Prob.

t-Statistic

Prob.

t-Statistic

Prob.

t-Statistic

Prob.

t-Statistic

Prob.

t-Statistic

Prob.

At Level

t-Statistic

Prob.

GPIB
-2.2497
0.1293
n0

-3.0851
0.1320
n0

-2.0219
0.1138

n0

d(GPIB)
-8.6699
0.0000

-10.2514
0.0000

*kk

-8.5523
0.0000

GPIB
-2.2838
0.1272

(01) o8, Galol

UNIT ROOT TEST TABLE (PP)

EIN
-0.4340
0.8879

n0

-2.1415
0.4984
n0

-1.3210
0.1673
n0

d(EIN)
-2.9222
0.0581

-2.8548
0.1938
n0

-2.5825
0.0123

*%k

UNIT ROOT TEST TABLE (ADF)

EIN
-0.1429
0.9335

DP
-1.4387
0.5464
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-1.2743
0.8700
n0

-1.0866
0.2430

n0

At First Difference
d(DP)
-4.4932
0.0019

*kk

-4.5493
0.0075

-4.5404
0.0001

DP
-1.4156
0.5577

89

INF
-1.7890
0.3765

n0

-1.5767
0.7720
n0

-2.0359
0.0422

*k

d(INF)
-5.3910
0.0002

-6.6853
0.0001

-5.1844
0.0000

INF
-1.8352
0.3554

OIL
-1.2821
0.6207

n0

-1.8352
0.6557
n0

-0.3893
0.5330

n0

d(OIL)
-3.7636
0.0098

-3.5855
0.0536

-3.8576
0.0005

OIL
-1.2821
0.6207

TCH
-0.5582
0.8625
n0

-1.9216
0.6123
n0

-1.1534
0.2195

n0

d(TCH)
-3.9374
0.0066

-3.9062
0.0286

*k

-3.8608
0.0005

TCH
-0.3976
0.8947



With Constant
& Trend

Without
Constant &
Trend

With Constant

With Constant
& Trend

Without
Constant &
Trend

Notes: (*)Significant at the 10%; (**)Significant at the 5%; (***) Significant at the 1%. and (no) Not Significant

t-Statistic

Prob.

t-Statistic

Prob.

At First
Difference

t-Statistic

Prob.

t-Statistic

Prob.

t-Statistic

Prob.

n0

-3.1412
0.1198
n0

-1.3811
0.1508
n0

d(GPIB)
-7.7544
0.0000

*kk

-7.6679
0.0000

-7.8912
0.0000

*kk

n0

-2.4739
0.3358
n0

-1.6532
0.0919

d(EIN)
-3.0265
0.0472

*%k

-2.9599
0.1638
n0

-2.7065
0.0091

*kk

n0

-1.2743
0.8700
n0

-1.0827
0.2444

n0

d(DP)
-4.5022
0.0018

-4.5313
0.0078

-4.5410
0.0001

kK

90

n0

-1.6399
0.7460
n0

-1.9647
0.0491

*%

d(INF)
-5.3796
0.0002

-5.7520
0.0006

-5.2037
0.0000

*kk
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n0

-1.8352
0.6557
n0

-0.3893
0.5330
n0

d(OIL)
-3.7708
0.0096

-3.5977
0.0524

-3.8576
0.0005

*kk

n0

-1.8122
0.6670

n0

-1.2557
0.1865

n0

d(TCH)
-3.9013
0.0072

-3.8582
0.0315

*%k

-3.8162
0.0005
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Long Run Coefficients

Variable | Coefficient Error std. t-Statistic Prob.
Ein -0.493639 | 0.254495 | -1.939679 | 0.1244
Tch 0.328542 | 0.186143 | 1.754994 | 0.1523
dp 0.256141 | 0.103591 | 2.472523 | 0.0688
Inf -0.233210 | 0.042939 | -5431251 | 0.0056
Qil 0.015694 | 0.015129 | 0.973047 | 0.3856

c | 5.451544 | 2.809254 | 1.940566 | 0.1234

(EVIEWS10) e alaie YL ol slac) (ar jaadll
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ARDL Long Run Form and Bounds Test

Dependent Variable: D(GPIB)
Selected Model: ARDL(3,2,2,2,2, 1)
Case 2: Restricted Constant and No Trend

Date: 05/15/18 Time: 00:06

Sample: 1991 2015

Included observations: 22

Conditional Error Correction Regression

Variable Coefficient Std. Error t-Statistic Prob.
C 14.06903 8.634206 1.629453 0.1785
GPIB(-1)* -2.580742 0.756040 -3.413501 0.0269
INF(-1) -0.601855 0.132150 -4.554345 0.0104
EIN(-1) -1.273955 0.622110 -2.047796 0.1100
DP(-1) 0.661035 0.201692 3.277445 0.0306
TCH(-1) 0.847883 0.426414 1.988402 0.1177
OIL(-1) 0.040503 0.038079 1.063653 0.3474
D(GPIB(-1)) 1.242262 0.461228 2693378 0.0545
D(GPIB(-2)) 0.443745 0.300552 1.476436 0.2139
D(INF) -0.090656 0.083172 -1.089985 0.3370
D(INF(-1)) 0.293572 0.100072 2933599 0.0427
D(EIN) -1.482682 0.336326 -4.408468 0.0116
D(EIN(-1)) 0.590405 0.803203 0.735063 0.5031
D(DP) 0.437908 0.143532 3.050945 0.0380
D(DP(-1)) -0.302486 0.171166 -1.767206 0.1519
D(TCH) -0.006927 0.284842 -0.024319 0.9818
D(TCH(-1)) -1.176215 0.335833 -3.502380 0.0248
D(OIL) 0.067075 0.024874 2.696553 0.0543

Levels Equation
Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.
INF -0.233210 0.042939 -5.431251 0.0056
EIN -0.493639 0.254495 -1.939679 0.1244
DP 0.256141 0.103591 2.472623 0.0688
TCH 0.328542 0.186143 1.764994 0.1523
(o]| 0.015694 0.016129 0.973047 0.3856
C 5.451544 2.809254 1.940566 0.1243

EC = GPIB - (-0.2332*INF -0.4936"EIN + 0.2561*DP + 0.3285*TCH + 0.0157

*OIL + 5.4515)

F-Bounds Test

Null Hypothesis: No levels relationship

Test Statistic Value Signif. 1(0) 1)
Asymptotic: n=1000
F-statistic 9.096323 10% 208 3
K 5 5% 239 3.38
2.5% 27 3.73
1% 3.06 415
Actual Sample Size 22 Finite Sample: n=35
10% 2.331 3.417
5% 2.804 4013
1% 3.9 5.419
Finite Sample: n=30
10% 2.407 3517
5% 2.91 4193
1% 4134 5.761

(EVIEWS10) e alaie Wb gullall dlae) e 1 jaadll
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ARDL Error Carrection Regression
Dependent Variable: CHGPIB)

Selected Model ARDL(2, 2,2, 2 2, 1)
Case 2 Restricted Constant and Mo Trend
Crate: 05M5M18 Time: 00:07

Sample: 1881 2015

Included cbservations: 22

ECH Regression
Case 2 Restricted Constant and Mo Trend

Yariable Coefficient Std. Error t-Statistic Prob,
D{GRIB-1}) 1.242262 0157780 7873393 00014
D{GFIB(-2}) 0443745 0106682 4 159526 0.0142

DIMFY -0.090656 0037033 -2447982 0.0706
D{IMF-1)) 0293572 0040575 7235265 0.0019
C{EIM) -1.482682 0188753  -9.339577 00007
CHEIME-1)) 0.590405 {.311882 1.893039 01313
CHDP) 0437808 0047863 9130152 0.0008

CHDP{-13) -0.302486 0069836  -4331365 0.0123

D(TCH) -0 006927 0119843  -0057753 0.9567
C{TCH(-1Y) -1.176215 0148817  -7.903794 00014

DLy 0067075 0011005 6.094866 0.0037
CointEg{-1¥ -2.580742 0204547  -12.61688 0.0002
R-squared 0963946 Mean dependentvar 0.269953
Adjusted R-squared 0924286 5.0 dependentvar 2214534
S.E. ofregression 0.609355 Akaike info criterion 2149621
3um squared resid 3713139  Schwarz criterion 2744735
Log likelihood -11.64583 Hannan-Qwinn criter. 2288812
Curbin-Watson stat 2584489

* p-value incompatible with -Bounds distribution.
!
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FEE NN NN NN NN NN NN NN NN NN NN EEEEEEEEEEEEEEEEEEEEE

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 3.290829 Prob. F(2,2) 0.2331:
Obs*R-squared 16.87279 Prob. Chi-Square(2) 01301 =

Test Equation:

Dependent Variable: RESID

Method: ARDL

Date: 05/15/18 Time: 00:11

Sample: 1994 2015

Included observations: 22

Presample missing value lagged residuals setto zero.

Heteroskedasticity Test: ARCH

F-statistic 0006782 Prob. F(1,19) (.9352
Obs*R-squared 0007494 Prob. Chi-Square(1) 0.8310

Test Equation:

Cependent Variable: RESID"2

Method: Least Sguares

Date: 051518 Time: 00:13

Sample (adjusted} 1995 2015

Included chservations: 21 after adjustments

Wariable Coefficient Std. Error t-Statistic Prob.
C 0. 166587 0.080641 2 065792 0.0528
RESID*2{-1) 0018922 0229750 0.082357 0.9352
R-squared 0.000357  Mean dependent var 0169707
Adjusted R-sguared -0.052256 3.0D. dependent var 0.318025
S.E. of regression 0326229  Akaike info criterion (1637956
2um squared resid 2022077 Schwarz criterion 787435
Log likelihood -A.223540 Hannan-Cluinn criter. 0.709546
F-statistic 0006782 Durbin-Watson stat 1.8999385
Prob(F-statistic) 0935224

(EVIEWS10) e slaic YU ualllall dlact (e jaiadll

94



2015-1991 5 58l A jal) &) yudia 1 07 Galall

economie
informelle | taux de croissance . . depenses | taux de chomage .
en ration % inflation% publiques % crudeoil
de pib
1991 34,96 -3,677246609 25,88638693 34 23,8 19,4
1992 36,14 -0,559858588 31,66966191 35,1 23,20000076 19
1993 38,16 -4,326032754 20,54032612 39 24,39999962 16,8
1994 38,88 -2,973121437 29,04765612 39,5 28,1 15,9
1995 37,64 1,887983267 29,77962649 36,9 25,9 17,02
1996 37,68 2,34406943 18,67907586 36,1 26,41 20,4
1997 37,18 -0,517981184 5,733522754 36,3 25,39999962 19,2
1998 38,28 3,597168844 4,950161638 39,5 25,39999962 13,1
1999 36,11 1,783669336 2,645511134 16,8 29,77472535 18,1
2000 34,2 2,467698525 0,339163189 13,6 28,89086287 28,2
2001 33,58 1,707283127 4,225988349 14,8 27,30380087 244
2002 31,9 4,346441057 1,418301923 15,5 25,49094529 24,9
2003 29,62 5,93742124 4,268953958 14,8 23,7182483 28,9
2004 27,76 2,993723582 3,961800303 13,8 17,6509243 37,7
2005 24,93 4,535165792 1,382446567 11,5 15,25716913 53,4
2006 24,44 0,237230992 2,314524087 11,2 12,27383355 64,3
2007 24,21 1,854378481 3,673827269 11,6 13,78950848 711
2008 24,07 0,759577903 4,862990528 13,2 11,33301018 97
2009 25,9 -0,067426254 5,734333414 16,1 10,16691958 61,8
2010 25,89 1,82558463 3,913043478 17,2 9,942656308 79
2011 27,37 0,990548115 4,521764663 20,7 9,960607766 104
2012 26,94 1,397535145 8,894585294 20,3 10,96909743 105
2013 25,98 0,784725679 3,253684177 19,1 9,821130057 104,1
2014 25,74 1,826738758 2,916406413 19,5 10,59984284 96,2
2015 23,98 1,612934737 4,784976963 20,8 11,20516259 50,8
WWW.ONS.DZ . sbasdl bl o) ) e slaiely ofislll slae) (e 1 jaadll
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