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Abstract : Article info

We aim through this study to measure the effect of the inflation on Jj Received

socialdimension of sustainable development during the period 1991-2021, by 30/08/2022
using both the Dickie-Fuller test, the Phelps-Pyron test, to test the degree of § Accepted

integration of study variables,, and the ARDL methodology for co-integration 10/12/2022
tested a long-term, balanced relationship between social dimension of

sustainable development and the inflation. The results of the tests showed that Keywords:

all variables are stable, the results of the evaluation of the balance relationship § Sustainabledevelopment :
also showed thatsocial dimension of sustainable development is affected by the

inflation, which is consistent with economic logicand supportive of similar fj ¥ MethodeARDL:
applied studies v" Cointegration:
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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. 1(0) I(2)
F-statistic 6.920485 10% 3.02 351
k 1 5% 3.62 416
2.5% 418 4.79

1% 494 5.58
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Lewvels Equation

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 Constantand No Trend
Date: 08/28/22 Time: 15:22

Sample: 1991 2021

Included observations: 27

ECMRegression
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.dependentvar 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
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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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Series: Residuals
7 Sample 1995 2021
& Observations 27
5| Mean 2. 16e-15
Median -0.030155
4 Maximum 1.955548
Minimum -2.864223
34 Std. Dev. 1.206506
Skewness -0.501167
2 A Kurtosis 2. 930694
% - Jarque-Bera 1.135662
o Probability 0.566753
-3.0 25 -2.0 -1.5 -1.0 -0.5 0.0 0.5 1.0 15 2.0

Eviews10zsb, b2 phuall
Aol O) U3y pid) 30 L Wby 05 wsme ssten s 0.05 1o 15T adlan=V) and) OF > e
el st o Sl
oo Aehld) ada (3 Redsnll SUL) gl e uSTL Blgdl g b oSTRIV £ gastly Bloll WSTRI £ gestl lusi-
By ¢ Hodl Dl ST g gadl Lty Sloll wSTA aastl sl Joxied ol ps b 20Sn i (51 29y
P Sz (3 dese L B el

Sl ST £ 50l Jlasl w06 Y

1S _

sad D e e

-10 4 B B

-15

T T T T T T T T T T T T T T T T T
2004 20086 2008 2010 2012 2014 2016 2018 2020

[ — cusum - 5% Significance |

Eviews10zt, ol 21 yiall

E®e® 247

Attribution - Pas d'Utilisation
ial, Pas de Modification 4.0
€C BY-NC-ND 4.0)




(2021-1991) 3 yatt IS 130 5281 (8 Pl llassad! Proraicill o lalin W1 dadl e 0,519 adell

S Sl b WSTR £gedt jlast mils 07 Kl

T T T T T T T T T T T T T T T T T
2004 2006 2008 2010 2012 2014 2016 2018 2020

[—— cUSUM of Squares - 5% Significance |
EViews10pst; ol 2 puall
b el L Sl Slal ST g sastly Bl ST g gastl e ST OT W (s bl i) O
i) oVl sl ) s JASGA ) e o e B b bl sgis s wi oy
D &5
¢ tobind) dal) eVl aadl o oadl 50 W mog old 2368 sy J) bl ode 3 Laals
A Bk Jass) ol V) sl Jage e g wsead) OF o e 2021-19915530 dois s
JAS 35y s Jshall sulh e 25l 385 5o Ll 6l ARDL dmgie plisiaaly ulal) 355 J3ls
Rdobad) Ll 2 5aSEagcslas) bl ae Wblge skl Opgh Wy Al Sl p ke
I gzl ebenr ¥l g 23lasY) O-SoYly Badldl ssedl o)y 4l anhll oda o alies LS bl
O bzl pesal) elemr V) dadl (3 psbas 324 OF V) Akl el el 1 VIS 0 SO b 0 35l Ml
okl 3 cxo a0 @lis dims oVolag
P Sleo sl 2 L] ol Sl IS e
) 2 Y el B (3 amh ) ol U5 opidy Ll g L) ple pnd e fasd) -
A
(Juslally Lol sl Jo Laadl Jl 3 58 gad 3 aslld) sla e )
38 At ezl CIGY S OV gbdll Yl mgd ) oYl plad B Baery WS St Sl -
bzl Bl 2 L1 sl e all sgann Bl )l Gond) 3 Al (6T g0 DBy 2 pllas e
Al e jale JSay 35 by gl RalasY) ol e QUYL s ) S L) menets -
Bzl deaidl elozr Yl
i) ) s 3l b [Say ) ly a8 Alaladd 2 bl 3 a e -
5L neg 3 all Jasdl Coolin gl Aanr L) Jlb) 0T e ) S pladll ) 581 -

COOSS

Attribution - Pas d'Utilisation

Commerciale - Pas de Modification 4.0
International (CC BY-NC-ND 4.0)




O3l Jla 83lo

-2l sl daild 6

Gélinier, O., O. Simon, & et autres. (2015). Développement durable : pour une
entreprise compétitive et responsable (\Vol. 3eme éd). Paris: édition ESF.
J.Kozlowski, & G.Hill. (1998). Towards planning for Sustainable Development A
Guide for the Ultimate Environmental Threshold (UET) Method. Sydney: Ashgate
publications.
Mustapha, D. (2018). Modélisation de la courbe de Phillips en utilisant le modele
VECM Cas de L'Algérie. Journal of Management and Economic Sciences , pp. 775-
790.
PESARAN, SMITH, R. J., HASHEM, M., SHIN, & YONGCHEOL. (2001). Bounds
Testing Approaches to the Analysis of Level Relationships. Journal of Applied
Econometrics(03).
Philip, A. P. (2014). Relation between monetary announcement and Phillips Curve?
An empirical study from Malaysia. Theoretical and Applied Economics(4(593)), pp
131 - 142.

(16 sadd) el ale L lamd 5 @315 i) 2ol L(2016) s psblo (354

Sl ale  Ugall g aseall (3 2l 563 1A 3 aninedl iad) JLas¥) (2019 | jecs) (b i 5 cplnm 4l
(02508 Laitll ol

ale . (COVIM 19) by il SlatSaily talzedl dasd) Claal (2S5 (2021 ,015) . ilaas (535 5 35 AL
(0L 50) Jtes V1 6)15)5 sl 3 ol

Sl 2, S Wl dlys Sldsdly Slial) Janbdl o 2Ll oo i 3 telizea 2l L(2020) L2kl (gl

(0150 épolel 2302z
byt G631 2tz . 2016-2000 35 J3s 4 & i) geed) a8l 1l 505 (2018, ) s s
cdslasy

sl s Al 3 0 100 L el bl b dektend) oot JLa¥1.(2009) Lol sl Lls

elalys il 2015-1992 sl Iols addd a3 3 dalae) Gt @31y (2018) s> Jsts
(015000 2Lzl

sladl et=f alz 2009 -2001 syl syl maby IS5 o g @ Blazdd 2l (2010) o570l
223-189 o (bl saall cyls)y

5y loesl) ayld ] LY I gl LAl ) g elied) g o Joldll 511 (2019 , pens 02) L05,5Ty 5 c3s pa
Aold) Jolll sutely ddidzas (55 oF doldind] deait) LUy 2ol

sty sl ald s 101 L(1 ) debtend) Zaiell L(2015) Ltz Giew Ol s

iz .2011-2000 a5 I aslasY) @l agl) Jam I e U 3 ddaznd) ) (2018, 0)L) iy e
gt Laidly SLasyl

Appal) e 3550 T - eSSV 2ol 205 £3La5Y)6Y1,(2010) L ole skt we 1y

C®ES® 249

Attribution - Pas d'Utilisation

Commerciale - Pas de Modification 4.0

International (CC BY-NC-ND 4.0)



	6.قائمة المراجع:

