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Abstract : Article info 

We aim through this study to measure the effect of the inflation on 
socialdimension of sustainable development during the period 1991-20 12 , by 
using both the Dickie-Fuller test, the Phelps-Pyron test, to test the degree of 
integration of study variables,, and the ARDL methodology for co-integration 
tested a long-term, balanced relationship between social dimension of 
sustainable development and the inflation. The results of the tests showed that 
all variables are stable, the results of the evaluation of the balance relationship 
also showed thatsocial dimension of sustainable development is affected by the 
inflation, which is consistent with economic logicand supportive of similar 
applied studies 
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-Modélisation de la courbe de Phillips en utilisant le modèle VECM Cas de l’Algérie (Mustapha, 
2018)  
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-) F-Bounds Test:( ) 04 (  

Dependent Variable: U
Method: ARDL
Date: 08/28/22   Time: 15:19
Sample (adjusted): 1995 2021
Included observations: 27 after adjustments
Maximum dependent lags: 4 (Automatic selection)
Model selection method: Akaike info criterion (AIC)
Dynamic regressors (4 lags, automatic): INF          
Fixed regressors: C
Number of models evalulated: 20
Selected Model: ARDL(3, 4)

Variable Coefficient Std. Error t-Statistic Prob.*  

U(-1) 0.647379 0.204600 3.164117 0.0054
U(-2) 0.479397 0.276515 1.733711 0.1001
U(-3) -0.327078 0.159176 -2.054813 0.0547
INF 0.233867 0.119980 1.949227 0.0670

INF(-1) -0.205044 0.133425 -1.536768 0.1417
INF(-2) -0.166783 0.109713 -1.520169 0.1458
INF(-3) 0.082682 0.098347 0.840720 0.4115
INF(-4) 0.236411 0.084046 2.812885 0.0115

C 1.426985 0.785127 1.817522 0.0858

R-squared 0.976848    Mean dependent var 16.91759
Adjusted R-squared 0.966558    S.D. dependent var 7.929274
S.E. of regression 1.450039    Akaike info criterion 3.842260
Sum squared resid 37.84705    Schwarz criterion 4.274205
Log likelihood -42.87051    Hannan-Quinn criter. 3.970700
F-statistic 94.93310    Durbin-Watson stat 2.266427
Prob(F-statistic) 0.000000
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F-Bounds Test Null Hypothesis: No levels relationship

Test Statistic Value Signif. I(0) I(1)

F-statistic  6.920485 10%  3.02 3.51
k 1 5%  3.62 4.16

2.5%  4.18 4.79
1%  4.94 5.58

Levels Equation
Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.   

INF 0.904302 0.330448 2.736593 0.0136
C 7.124159 2.863178 2.488200 0.0229

EC = U - (0.9043*INF + 7.1242 )
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ARDL Error Correction Regression
Dependent Variable: D(U)
Selected Model: ARDL(3, 4)
Case 2: Restricted Constant and No Trend
Date: 08/28/22   Time: 15:22
Sample: 1991 2021
Included observations: 27

ECM Regression
Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.   

D(U(-1)) -0.152319 0.166340 -0.915706 0.3719
D(U(-2)) 0.327078 0.145428 2.249078 0.0373
D(INF) 0.233867 0.077577 3.014663 0.0074

D(INF(-1)) -0.152310 0.073829 -2.063015 0.0538
D(INF(-2)) -0.319093 0.063844 -4.998022 0.0001
D(INF(-3)) -0.236411 0.077973 -3.031962 0.0072

CointEq(-1)* -0.200302 0.041704 -4.802945 0.0001

R-squared 0.679751    Mean dependent var -0.556889
Adjusted R-squared 0.583676    S.D. dependent var 2.131991
S.E. of regression 1.375628    Akaike info criterion 3.694112
Sum squared resid 37.84705    Schwarz criterion 4.030069
Log likelihood -42.87051    Hannan-Quinn criter. 3.794009
Durbin-Watson stat 2.266427

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 1.886323    Prob. F(3,15) 0.1753
Obs*R-squared 7.395924    Prob. Chi-Square(3) 0.0603
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Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 0.445849    Prob. F(8,18) 0.8775
Obs*R-squared 4.465353    Prob. Chi-Square(8) 0.8129
Scaled explained SS 1.915829    Prob. Chi-Square(8) 0.9835
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