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The impact of some macroeconomic variables on the
Algerian economic stability during the period 1990-2020
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Abstract:

The study aimed to identify the stability in Algeria during the period from 1990 to 2020, through
the previous study, the systematic study of the balance of payments of the Algerian economy, in
addition to the approach that works using the autoregressive methodology of the ARDL job gaps.

The study concluded that the Algerian economy during the study period was characterized by
fluctuation in the level of indicators of economic stability depending on the fluctuations that occur
at the level of oil prices and the crises that occurred during the study period, the most recent of
which was the epidemiological crisis (Covid-19), in addition to the similar effect of the impact of
macroeconomic variables on External economic stability in Algeria during the period 1990 - 2020.
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bp -0.0985 -0.1454 04447 0.0333 1.00030
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Diagnostic Tests Js¥ zsed QW 350
Breusch-Godfrey (LM) e ) prob e ) prob
3.5725 0.1993 1.1745 0.3917
Breusch-Pagan (BP) 21.9820 0.4006 14.639 0.8406
Shapiro-Wilk normality (W) | 0.9414 0.1597 0.1947 0.0389
Ramsey's RESET - - 0.4267 0.6710
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Dependent Variable. DGDP
Method: Least Squares
Date: 06/08/22 Time: 19:30
Sample (adjusted) 1991 2020
Included obsarvations: 30 aftar adjustments
Variable Coefficient Std. Error t-Statistic Prob
DINF -3.00E+08 4.71E+08 -0.635626 0.5306
DGs §.225888 2393100 2183721 0.0382
sD 0.013284 0.020661 0.642952 0.5259
DBP 1478746, 26490961 5.6580258 0.0000
R-squared 0.575477 Mean dependant var 277E+09
Adjusted R-squared 0526494 S.D. dependentvar 1.78E+10
S E ofregression 123E+10  Akalke info criterion 4941991
Sum squared resid 3.91E+21 Schwarz criterion 49.60674
Log likelihood -737.2987  Hannan-Quinn criter 49.47068
Durbin-Watson stat 1112280
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el J Y1 3
0.0002 1.349 5.2100 Dgdp
0.1766 1.502 2.1324 Dinf
0.2690 -1.198 -7.9532 Dgs
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0.0152 -3.195 -6.7489 Sd
0.0026 6,325 ~0.8470 Coint Ep(-1)
gt J= 1 G il
0.0011 6.630 -8.07538 Gdp
0.8023 20.255 240282 Inf
0.7344 -0.346 8.12573 Gs
0.1074 1.720 ~6.74897 sd
0.0453 0.815 1.2362 c
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> summary(Classeurls)

date inf gdp gs
Min. 11990 Min. 0.3392 Min. :4.176e+10 Min. :1.197e+10
1st Qu.:1998 1st Qu.: 3.0856 1st Qu. :4.92%e+10 1st Qu. :1.663e+10
Median :2005 Median : 4.5242 Median :1.032e+11 Median :2.037e+10
Mean 12005 Mean : 8.6024 Mean :1.112e+11 Mean 12.322e+10
ird Qu. :2012 ird Qu.: 7.64486 ird Qu. :1.680e+11 3rd qu. :3.146e+10
Max. $2020 Max. 131. 6697 Max. :2.138e+11 Max. :3.621e+10

sd bp
Min. 1.237e+09 Min. -27108
1st Qu.:3.143e+10 1st Qu.: -2035
Median :6.477e+10 Median 1860
Mean 17.867e+10 Mean 2609
ird Qu. :9.631e+10 3rd Qu.: 11334
Max. 5.521e+11 Max. 33954
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