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Dependent Variable: PIB
Method: Least Squares
Date: 08/25M18 Time: 22:37
Sample: 1999 2016
Included observations: 18

Yariable Coefficient Std. Error t-Statistic Prob.

C 6498973 218.71449 2871436 0.0101

[N -0.000378 0000228  -1.656156 011949

X 0775172 0483009 1.604882 0.1308

I 0.0977549 0.018617 5251087 0.0001
R-squared 0967841 Mean dependentvar 4354 112
Adjusted R-sguared 0.960950 3.0D. dependentwvar 2089156
3.E. of regression 412.8339 Akaike info criterion 1507712
Sum squared resid 2386103, Schwarz criterion 15.27493
Log likelihood -131.6941 Hannan-Quinn criter. 15.10440
F-statistic 1404470 Durbin-Watson stat 1772577
Prob(F-statistic) 0.000000
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R?=10,96 bpw=177 R?>=0,96

PIB = 6498973- 0, 000378 INV + 0,775172x + 0,097759m

(-1, 656) (1, 604) (5,251)

(0,119) (0,1308) (0,0001)

F. = 140,4470 (Prob=0,00000) N=18
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5247,41 357,2 685000 1708 | 1999
9152,12 623 79800 1814,6 | 2000
9940 684 279000 2041,7 | 2001
12009 734 368882 2184,1 | 2002
13535 763 490459 2434,8 | 2003
18199 788 386402 24454 | 2004
20357 907 511529 3015,5| 2005
21005 1066 707730 344411 | 2006
27430 1160 937822 3903,63 | 2007
39103 1937 2401890 4334,99 | 2008
39294 1047 907882 4978,82 | 2009
40212 1619 254529 5509,21 | 2010
46453 2149 1378177 6060,8 | 2011
46801 2187 815545 6606,4 | 2012
55028 2165 1716135 7634,43 | 2013
58330 2810 2192530 8526,58 | 2014
46330,34 2063 1473414 56489 | 2015
46727 1781 1839044 5782,04 | 2016
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Dependent Variable: FIB
Method: Least Squares
Date: 08/26M18 Time: 00:16
Sample: 1999 2016
Included observations: 18
Wariable Coefficient Std. Error t-Statistic Prob.
C 731.0533 215.0435 3.399560 0.0037
I 0117472 0.006113 19216949 0.0000
R-squared 0.958473 Mean dependentvar 4354 112
Adjusted R-squared 0.955878 S.0. dependentwvar 2089156
S.E. ofregression 438.8336 Akaike info criterion 1511056
Sum squared resid 3081199, Schwarz criterion 15.20949
Log likelihood -133.9950 Hannan-Cuinn criter. 1512420
F-statistic 3692929 Durbin-Watson stat 1.487026
Prob(F-statistic) 0.000000

(Eviews8) sl &iloyses 1y iall

((olzily abold )Jg¥ z3gaidl (Gl Gpall wie ( PIB ) aludud! &yl azul sLasl (05) od; xle

MNull Hypothesis: D(FIB,2) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 3 (Automatic - based on SIC, maxlag=3)

t-Statistic FProb.®

Augmented Dickey-Fuller test statistic -3.888696 0.0490
Test critical values: 1% lewvel -4 992279
5% lavel -3.875302
10% level -3.388330

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 12

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(PIB,3)

Method: Least Squares

Date: 09/06/M18 Time: 10:12

Sample (adjusted): 20056 2016

Included observations: 12 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
D{PIB{-1),2) 22160456 5.698687 -3.888696 0.0081
D{PIB{-1),3) 19.76443 5468781 3614048 00112
D(PIB{-2),2) 11.66176 4 5871325 2542276 0.0439

= D(PIB{-3),3) 4 1687TET 2 268098 1.838002 01157
1 C 1778.994 G601.7326 2956452 0.0254
@TREMD{19997) -86.85691 48754149 -1. 781527 0.1251
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Full Hypothesis: D{PIB,2) has a unit root
Exogenous: Constant
Lag Length: 2 (Automatic - based on SIC, maxlag=3)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -2.405933 0.0326
Test critical values: 1240 lewel -4 121990
5% level -2.144920
10% level -2 713751

*MackKinnon (1995) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 12

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(FIB,3)

Method: Least Squares

Date: 09/06/M18 Time: 11:00

Sample (adjusted): 2005 2016

Included observations: 12 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
D{PIB(-1},2) -22. 21929 6.523701 -3.4059323 0.0114
CH{PIB(-1),3) 19.95527 6.259415 3.188041 0.0153
D{PIB(-2),3) 11.46318 5249764 2183561 0.06532
DH{PIB(-32),3) 2.866084 2. 589204 1.493155 0.1790

| C 834.7593 226.1496 2. 559437 00376
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MHull Hypothesis: D(PIB,2) has a unit root
Exogenous: Mone
Lag Length: 1 (Automatic - based on SIC, maxlag=3)
t-Statistic Prob.*
Auvugmented Dickey-Fuller test statistic -6.159332 00000
Test critical values: 1% level 2740613
5% level -1.9684320
10% level -1.604392
*Macklinnon (19295) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 14
Augmented Dickey-Fuller Test Equation
Dependent Variable: D{PIB,2)
Method: Least Squares
Crate: 09/06/M18 Time: 11:05
Sample (adjusted): 2003 2016
Included observations: 14 after adjustments
Wariable Coefficient Std. Error t-Statistic Prob.
D{PIB{-1),2) -G.818615 1.107038 -6.159332 0.0000
D{PIB{(-1),3) 5208050 1. 123017 4 637554 0.0006
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MNMull Hypothesis: DWIMNY, 2) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 1 (Automatic - based on S, maxlag=3)
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t-Statistic

Proo. ™

Auvugmented Dickey-Fuller test statistic -5.3785032

0.0009

—4. 200030
-2 F9117F=2
-2.342252

Test critical values: 1% lewvel
5% lewvel
10%6 level

*Macklinnmnon (19956) one-sided p-values._

and may not be accurate for a sample size of 14

Augmmented Dickey-Fuller Test Equation
Dependent Variable: DOMRW, 23

Method: Least Squares

Date: 09/06/18 Time: 11:07F

Sample (adjusted): 2002 2016

Included observations: 14 after adjustments

Warming: Probabilities and critical values calculated for 20 observations

wWariable Coefficient Std. Error —-Statistic ProbD.
LW -1 3,20 -2.607540 0. 4022301 -5.272502 o000
DW= 3,30 O 704014 0236989 2 970666 O.0140
= Z250127.5 5228000.9 0. 2728092 oTF122
= @ETREMRD(T19997) 22387 83 B1275. 80 -0.365362 O 7225
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rull Hypothesis: D(FIB,2) has a unit root
Exogenous:. Mone
Lag Length: 1 (Autcomatic - based on SI1C, maxlag=3)
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t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -5.159332 00000
Test critical values: 126 level -2 7405132
5% lewel -1.9684320
10% lewvel -1.5043292

*Mackinnon (1996) one-sided p-values.

and may not be accurate for a sample size of 14

Augmented Dickey-Fuller Test Equation
Dependeaent Variable: D(PIB,3)

Method: Least Squares

Date: 09/06/M18 Time: 11:05

Sample (adjusted) 2003 2016

Included cbservations: 14 after adjustments

warning: Probabilities and critical values calculated for 20 observations

Wariable Coeflicient Std. Error t-Statistic Prob.
CHPIBE-13,2) -5.818615 1107038 -5.1592322 00000
CHPIBC-13,3) 5.2028050 1122017 4. 5637554 00006

rull Hypothesis: DMWY, 2) has a unit root
Exogenous: Mone
Lag Length: 1 (Automatic - based on SI1C, maxlag=3)
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t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -6. 932157 0.0000
Test critical values: 1% level -2 740613
5% lewvel -1.9584320
10%% level -1.604292

*Mackinnon (19296) cne-sided p-values.
Warming: Probabilities and critical values calculated for 20 cb=servations
and may not be accurate for a sample size of 14

Augmented Dickey-Fuller Test Equation
Cependent Variable: DORW,2)

Method: Least Squares

Date: 0906128 Time: 11:11

Sample (adjusted): 2003 2016

Included ocb=servations: 14 after adjustments

Wariable Coefficient Std. Error t-Statistic Prob.
DMWY (=1 3,20 -2.591965 0.373905 -5.932157 00000
DN -13,3) 0. 700420 0217718 3217373 00074
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rHNull Hypothesis: D2, 2) has a3 unit root
Exogenous: Constant, Linear Trend
Lag Length: 2 (Automatic - based on S, maxlag=3)

-Statistic FProb. =

Augmented Dickey-Fuller test statistic —4. 15285699 0.0303
Test critical values: 1% lewvel -1 886426
5% lewel -2.828975
10%% lewvel -2 362984

*MackKinnon (1996) one-sided p-values._
Warning: Probabilities and critical values calculated for 20 observations
and may not e accurate for a sample size of 13

Augmented Dickey-Fuller Test Equation
Dependent WVariable: D 3)

Method: Least Squares

Date: 090618 Time: 11:16

Sample (adjusted): 2004 2016

Included observations: 132 after adjustmeants

Wariable Coefficient Std. Error -Statistic Prob.
CH-10,20 —. 224207 1015752 —4. 1525699 o.o0=2
CHE(-13,3) 1.828411 0757483 2413799 00423
D23, 2) 0555016 0. 2529732 1. 572405 01545
= 424 9348 442 G062 0960187 0.Z2651
@ETREMND19997) —44 505532 Z28.209254 -1.152095 0.27a7T
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MHull Hypothesis: DC<X,2) has a unit root
Excgenous: Constant
Lag Length: Z (Automatic - based on SIC, maxiag=3)

t-Statistic ProoD.=

Augmented Dickey-Fuller test statistic —4.001544 009710
Test critical values: 1% lewvel -4 057910
5% lewvel -3 119910
10% level -2 701102

*Mackinnon (1996) one-sided p-wvalues.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 132

Augmented Dickey-Fuller Test Equation
Dependent Wariable: DL, 3)

Method: Least Squares

Drate: 09V06/18 Time: 11:17

Sample (adjusted): 2004 2016

Included observations: 12 after adjustments

Wariable Coefficient Std. Errar -Statistic Prob.
D=1 0,20 -4 120074 1032043 -4 001344 0.00321
D=1 0,30 1. 784303 D.7FF1142 2214493 0.0459
D -20,3) 0.528115 0.259474 1.496952 0.16386
Lo -62.2147F7F 144 23732 -0.421503 0.6762
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rMull Hypothesis: DO<2) has a unit root
Exogenous: FMone
Lag Length: 2 (Autormatic - based on SHC, maxlag=3)

T-Statistic FProoDo =

Augmented Dickey-Fuller test statistic —4 16323729 O 0005
Test critical values: 126 level -2 7549932
S%% lewvel -1.970978
MTO%% lewvel -1.503693

*MackKinnon (1996} one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 13

Augmented Dickey-Fuller Test Equation
Dependent Wwariable: DL 3)

Method: Least Squares

Drate: OOEME  Time: 1°1:22

Sample (adjusted): 2004 2016

Included observations: 13 after adjustments

Wariable Coefficient Std. Error —-Statistic Prob.

D=1 3,20 —A. 1167566 o.g9ss7Fz2Z1 -4 153729 o.009
D13, 3) 1. FFETFTI1 o . FzE981 2 407060 00269
D23, 3) 0. 53238632 0. 3244409 1. 550084 o 1522
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MNMull Hypothesis: DM, 2 has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 2 (Automatic - pased on SHCZ, maxlag=3)

t-Statistic Proo. ™

Auvugmented Dickey-Fuller test statistic -2.934508 00451
Test critical values: 1% lewvel -4 992279
5% lewvel -2.875202
0% level -2.388330

*Macklinnon {(1995) one-sided p-values._
Wrarming: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 12

Augmmented Dickey-Fuller Test Equation
Dependent WVariable: DCM,2)

Method: Least Squares

Date: 09/06/18 Time: 11:25

Sample (adjusted): 2005 2016

Included cbservations: 12 after adjustments

wWariable Coefficient Std. Error —-Statistic ProbD.
=13, 20 -4 F11968 1. 197600 -2.934508 O.00FF
D13, 2) 2. 952905 10473266 22824540 o.ozZ2az
-2, 3) 1.549339 0. F26164 2 1323592 o.o0orFes
= D{M-23,2) 0. 9442472 0. 272451 2525422 o044
-1 L= FA67F 045 5270 296 1.259894 02227
ETREMRNDC19997) ~-FOS. 0071 447 5916 -1.57 7347 o155
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rHull Hypothesis: OD(M, 2 has a unit root
Exogenous: Constant
Lag Length: 32 (Automatic - based on SIS, maxlag=3)

t-Statistic Prob. =

Auagmented Dickev-Fuller test statistic -2.286284 0.0397
Test critical values: 136 lewvel -4 121990
5% lewvel -2. 144920
10%G level -2 713751

“Mackinnon (1296} cne-sided p-values.
wWarning: Probabilities and critical values calculated for 20 observations
and may not e accurate for a sample size of 12

Augmented Dickey-Fuller Test Equation
Dependent Wariable: DM, 2)

Method: Least Sguares

Crate: 09/06/M18 Time: 11:27F

Sample (adjusted): 2005 2016

Included observations: 12 after adjustments

wWariable Coeflficient Std. Error -Statistic Prob.
DORA(=1 3,20 —4. 100459 1. 247759 -3.286284 00134
DRA-1 3,30 2558487 I P B Bl By | 22901747 005538
DR(=2), 3D 1.31287F7F 0. 782405 16773002 01372
= DR(-22, 3D 0O.2929859 0. 410065 2194433 00643
1 Lo -849.2077 1536.972 -0.552520 05973
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rHNull Hypothesis: DM, 2) has a unit root
Exogenous: Mone
Lag Length: 3 (Automatic - based on SIS, maxlag=3)

t-Statistic Prob. =

Augmented Dickey-Fuller test statistic -3 4652079 0. 0024
Test critical values: 126 level -2 FF1926
5% level -1.974028
10% level -1.602922

“Mackinnon (1296} cne-sided p-values.
wWarning: Probabilities and critical values calculated for 20 observations
and may not e accurate for a sample size of 12

Augmented Dickey-Fuller Test Equation
Dependent Wariable: DM, 2)

Method: Least Squares

Drate: 090618 Time: 11:28

Sample (adjusted): 2005 2015

Included observations: 12 after adjustments

Wariable Coefficient Std. Error t-Statistic FProb.

M- 1),2) -4 125331 1191576 -2 452079 o o085
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0697097 Prob. F(2,14) 0.5145
CObs*R-squared 1.630192 Prob. Chi-Square(2) 0.4426
Test Equation:
Dependent Variable: RESID
Method: Least Squares
Drate: 08/28/M8 Time: 01:51
Sample: 1999 2016
Included observations: 18
Presample missing value lagged residuals setto zero.
Variable Coeflicient Std. Error t-Statistic FProb.
C 2 073269 2157045 0.009480 0.9926
1 0.000166 0005228 0026632 0.9791
RESID(-1) 0.242281 0.266140 0.910352 0.3780
RESID(-2) -0.244102 0.282682 -0.863523 0.4024
R-=squared 0.090566 Mean dependent var 3.00E-13
Adjusted R-squared -0.104312 5S.0D. dependent var 424 5202
S E. of regression 445 2176 Akaike info criterion 15.23262
Sum squared resid ZTET542.  Schwarz criterion 15.43048
Log likelihood -133.0936 Hannan-Quinn criter. 15.25990
F-statistic 0464731 Durbin-Watson stat 1.985215
Prob(F-statistic) 0.711454
(Eviews8) g aliyy Sloysen sy —all
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Heteroskedasticity Test White
F-statistic 1.832500 Prob. F(215) 0.1941
Dbs*R-sguared 3534423  Prob. Chi-Sguare(2) 0708
Scaled explained S5 4 868555 Prob. Chi-Square(2) 0.0877
Test Equation:
Dependent Variable: RESIDMZ
Method: Least Squares
Date: 06/24/18 Time: 22:46
Sample: 1989 2016
Included observations: 18
Variable Coefficient Std. Error t-Statistic Prob.
c -1116945. 1241425, -0.899728 0.3825
a2 -0.001255 0.001553 -0.808287 0.4316
il 111.2417 97.86262 1136713 02735
R-squared 0196357 Mean dependentwvar 7603332
Adjusted R-squared 0.089204 =.D. dependentvar 1460912,
S.E. of regression 1394230, Akaike info criterion 31.28459
3um squared resid 2 82E+13  Schwarz criterion 3143289
Log likelinood -278.5614 Hannan-Quinn criter. 31.20506
F-statistic 1.832500 Durbin-Watson stat 0749125
Probi{F-statistic) 0194077
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Series: Residuals
Sample 1599 2018
Observations 18

Mean
hMedian
hMazimum
hini mwm
Std. Dew.
Skewness
Furtosis

Jarque-Bers
FProbability

-1.07e-132
-102.321890
2232 726
-1518.550
BO7. 1521
1.178141
4 488413

B0go91
D&

)
0.054831
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Abstract

This study aims to measure the impact of the investment in small and mediume intreprises
on the income in Ageria during the period (1999-2016) in order to determine the most

influential economic variable on the income in algeria

This sector is considered an essential axis and an effective economic engine in the
national economy in recent years,property after the fall — off the price of petroleum in

international market ,so considered the first resource in the natoinal economy

Basd on the multiple linear regression model ( Eviews 8) program and the least squars
method, we found an inverse Relationship between the income in algeria and the
investment in small and medium enterprises, and a positive Relationship between the

income in algeria and the imports outside of the hydrocarbon sector in algeria
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