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ORGANISATION DE LA SECURITE SOCIALE
AU 122 NOVEMBRE 2022

- REGIME Y piciMES
REGIME GENERAL AGRICOLE | opEciaux

(Msh)

Ministére du Travail, du Plein CNAV [URSSAFCN
emploi et de I'nsertion
+

Ministére de lo Santé Accidents
et delaPrévention du travail
+ Famille Maladie & Maladies Retraite | Recouvrement | Autonomie
Ministére des Solidarités, professionnelles
de |'Autonomie et (AT-MP)
des personnes handicapées
+

Ministére chargé des UCANSS®
Comptes publics
=

NIVEAU
NATIONAL

Direction dela INSTITUT 4.10 @

Sécurité sociale =
EN3S (Ecole nationale supérieure de Sécurité sociale)

Ministére
de I'Agriculture CAISSE

etde 'Alimentation CENTRALE
CARSAT
UGECAM CRAMIF
(ile-de-France)

CPAM
CAISSES

NIVEAU

REGIONAL

CGSS (cuadeloupe, Guyane, Martinique et Réunion) LOCALES

CSSM (Mayotte)
CCSS (Lozére) S——

& N
/(1) Au-del de son champ d'actich pour le Régime général, |'Ucanss assure également des missions interrégimes. \
\ (2) UInstitut 410 est sous tutelle de 'Ucanss.

X

NIVEAU
LOCAL

Source : https://www.securite-sociale.fr/la-secu-cest-quoi/organisation/les-branches
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famille retraite recouvrement maladie risques
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Source : https://assurance-maladie.ameli.fr/qui-sommes-nous/organisation/securite-sociale
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! Dina Ahmad Omar, Inter-Relationship between Economic Development and Human
Development- Analytical Study of selected Arab Countries, Utopia y Praxis Latino americana,
Universidad del Zulia, Venezuela, 25 (1), 2020, P87.

2Michael P. Todaro and Stephen C. Smith, Op Cit, p 142-144.

3 Fabiana Sciarelli, Azzurra Rinaldi, Development Management of Transforming Economies
-Theories, Approaches and Models for Overall Development-, Palgrave Macmillan, London,
United Kingdom, 2017, p 41- 45.
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"'Erik Thorbecke, The Evolution of the Development Doctrine, 1950-2005, United Nations
University- World Institute for Development Economics Research (UNU- WIDER), Research
Paper No. 2006/155, December 2006, p 10.
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3 C.J. Barrow, Environmental Management , Routledge Environmental Management Series
Routledge, London, 1999, p 08.
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3 Michael P. Todaro and Stephen C. Smith, Op Cit, p 5
4 Katie Willis, Theories and Practices of Development, Routledge, London, 2005, p 3.
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2 United Nations, Department of Economic and Social Affairs: The Problems and Policies Of
Economic Development: An Appraisal of Recent Experience, World Economic Survey, New
York, USA, 1967, p 07.

3 Michael P. Todaro and Stephen C. Smith, Op Cit, p 115-120.
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Source: Manjusha Musmade and others, Economics, Maharashtra State Bureau of

Textbook Production and Curriculum Research, Pune, India, 2019. P 07.
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UNIT ROOT TEST RESULTS TABLE (PP)
Null Hypothesis: the variable has a unit root

At Level
PERGDP  SOCTR RINV

With Constant t-Statistic ~ -0.8196 -1.0499 -0.3456
Prob. 0.7990 0.7220 0.9063

n0 n0 n0
With Constant & Trend t-Statistic -2.2949 -1.1758 -2.2769
Prob. 0.4238 0.8976 0.4329

n0 n0 n0
Without Constant & Trend t-Statistic 0.5642 1.0745 1.3748
Prob. 0.8325 0.9223 0.9542

n0 n0 n0

At First Difference

d(PERGDP) d(SOCTR) d(RINV)
With Constant t-Statistic -5.1252 -4.2052 -4.5365
Prob. 0.0003 0.0027 0.0012
With Constant & Trend t-Statistic -4.9998 -4.1927 -4.3492
Prob. 0.0019 0.0131 0.0091
Without Constant & Trend t-Statistic -4.9968 -4.0967 -3.9893
Prob. 0.0000 0.0002 0.0003

P ek P

Notes:

a: (*)Significant at the 10%; (**)Significant at the 5%; (***) Significant at the 1% and (no) Not Significant
b: Lag Length based on SIC

c: Probability based on MacKinnon (1996) one-sided p-values.

This Result is The Out-Put of Program Has Developed By:
Dr. Imadeddin AIMosabbeh

College of Busi and Ec ics

Qassim University-KSA
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Series: Residuals
Sample 1991 2020
Observations 30

Mean -1.87e-15
Median -0.000970
Maximum  0.134062
Minimum  -0.171485

Std. Dev. 0.069891
Skewness  -0.397609
Kurtosis 3.227437
N | | e osssuns

-0.15 -0.10 -0.05 0.00 0.10 0.15 | Probability  0.652097

=N W B

EViews 12 clajia: Haad

sUaaSU 514 Jalif ) Ll : Gl

EeY idlas) dlhe DA o ) o 3 Bl 3sag e e RS gy
4y A3 die Chi-Square poysil Adgaal) 2adls (LM) WA e Zogusal) (R-Square)
V) OSAN e il Aelua (5S35 X0.05 0,05 dusine (s5iasas 02

R —squard > x§05(2) = Sl on G Lls)) aas : H
R — squard < x3,5(2) = Sl o SB BEaagY : Hy

aiag 0.05 Jas (e ,SI Prob chi-square Jlaal oli (LM test s
2 LS el g S Bl aemg pe Gle by el @) (ghall el di



bl Juadl)
281  cuially (uisi il A galaiBY) salll Lo elaia¥) cleal) i

$UadBU I Lol Y Ll =5k 0 03 — 04 a8y Jsaal)

Breusch-Godfrey Serial Correlation LM Test:
Null hypothesis: No serial correlation at up to 1 lag

F-statistic 0.445247 Prob. F(1,24) 0.5110
Obs*R-squared 0.546422 Prob. Chi-Square(1) 0.4598

Test Equation:

Dependent Variable: RESID

Method: ARDL

Date: 03/20/23 Time: 22:56

Sample: 1991 2020

Included observations: 30

Presample missing value lagged residuals set to zero.
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Heteroskedasticity Test: Breusch-Pagan-Godfrey
Null hypothesis: Homoskedasticity

F-statistic 1.137250 Prob. F(4,25) 0.3618
Obs*R-squared 4618431 Prob. Chi-Square(4) 0.3287
Scaled explained SS 3.571967 Prob. Chi-Square(4) 0.4670

Test Equation:

Dependent Variable: RESID”2
Method: Least Squares

Date: 03/20/23 Time: 23:27
Sample: 1991 2020

Included observations: 30
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F-Bounds Test Null Hypothesis: No levels relationship
Test Statistic Value Signif. 1(0) I1(1)

Asymptotic: n=1000
F-statistic 3.882322 10% 2.63 3.35
k 2 5% 3.1 3.87
2.5% 3.55 4.38
1% 413 5

Actual Sample Size 30 Finite Sample: n=30
10% 2915 3.695
5% 3.538 4428
1% 5.155 6.265
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ARDL Error Correction Regression
Dependent Variable: D(PERGDP)
Selected Model: ARDL(1, 0, 1)

Case 2: Restricted Constant and No Trend
Date: 03/21/23 Time: 08:33

Sample: 1990 2020

Included observations: 30

ECM Regression
Case 2: Restricted Constant and No Trend
Variable Coefficient Std. Error t-Statistic Prob.
D(RINV) 0.783759 0.095553 8.202383 0.0000
CointEq(-1)* -0.466560 0.111872 -4.170468 0.0003
R-squared 0.742202 Mean dependent var 0.018081
Adjusted R-squared 0.732995 S.D. dependent var 0.137651
S.E. of regression 0.071128 Akaike info criterion -2.384342
Sum squared resid 0.141656 Schwarz criterion -2.290929
Log likelihood 37.76513 Hannan-Quinn criter. -2.354458
Durbin-Watson stat 1.749261
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ARDL Long Run Form and Bounds Test
Dependent Variable: D(PERGDP)
Selected Model: ARDL(1, 0, 1)
Case 2: Restricted Constant and No Trend
Date: 03/21/23 Time: 15:47
Sample: 1990 2020
Included observations: 30
Conditional Error Correction Regression
Variable Coefficient Std. Error t-Statistic Prob.
C 0.159117 0.635062 0.250553 0.8042
PERGDP(-1)* -0.466560 0.133873 -3.485100 0.0018
SOCTR** 0.156286 0.098925 1.579845 0.1267
RINV(-1) 0.122986 0.084684 1.452291 0.1589
D(RINV) 0.783759 0.155403 5.043409 0.0000
* p-value incompatible with t-Bounds distribution.
** Variable interpreted as Z = Z(-1) + D(Z).
Levels Equation
Case 2: Restricted Constant and No Trend
Variable Coefficient Std. Error t-Statistic Prob.
SOCTR 0.334975 0.179403 2.867160 0.0436
RINV 0.263601 0.167463 1.574087 0.1280
C 0.341042 1.361817 0.250432 0.8043
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UNIT ROOT TEST RESULTS TABLE (PP)
Null Hypothesis: the variable has a unit root
At Level
PERGDP  SOCTR RINV

With Constant t-Statistic -1.8416 -0.1754 -2.3293
Prob. 0.3541 0.9314 0.1698

n0 n0 n0
With Constant & Trend t-Statistic -0.1117 -2.1404 -0.6370
Prob. 0.9922 0.5037 0.9690

n0 no n0
Without Constant & Trend t-Statistic 1.3037 2.2294 1.3554
Prob. 0.9478 0.9923 0.9525

n0 no n0

At First Difference
d(PERGDP) d(SOCTR) d(RINV)

With Constant t-Statistic -4.2047 -4.5507 -3.8982
Prob. 0.0027 o0.0011 0.0059
With Constant & Trend t-Statistic -4.8561 -4.4218 -4.7937
Prob. 0.0028 0.0077 0.0032
Without Constant & Trend t-Statistic -4.0504 -3.8329 -3.6379
Prob. 0.0002 0.0004 0.0007
Notes:

a: (*)Significant at the 10%; (**)Significant at the 5%; (***) Significant at the 1% and (no) Not Significant
b: Lag Length based on SIC
c: Probability based on MacKinnon (1996) one-sided p-values.

This Result is The Out-Put of Program Has Developed By:
Dr. Imadeddin AlMosabbeh

College of Business and Economics

Qassim University-KSA
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7
Series: Residuals
6 Sample 1993 2020
Observations 28
5
Mean -8.41e-16
4 Median -0.000714
Maximum  0.058623
3 Minimum  -0.054870
Std. Dev.  0.024633
2 Skewness 0228942
1 Kurtosis 3.206580
0 . . ... Jarque-Bera  0.294388
006 004 002 000 0.02 0.04 006 | Probability 0.863127
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Breusch-Godfrey Serial Correlation LM Test:
Null hypothesis: No serial correlation at up to 2 lags

F-statistic 0.187213 Prob. F(2,17) 0.8310
Obs*R-squared 0.603412 Prob. Chi-Square(2) 0.7396

Test Equation:

Dependent Variable: RESID

Method: ARDL

Date: 03/24/23 Time: 20:55

Sample: 1993 2020

Included observations: 28

Presample missing value lagged residuals set to zero.
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Heteroskedasticity Test: Breusch-Pagan-Godfrey
Null hypothesis: Homoskedasticity

F-statistic 0.993740 Prob. F(8,19) 0.4715
Obs*R-squared 8.259684 Prob. Chi-Square(8) 0.4085
Scaled explained SS 4.196084 Prob. Chi-Square(8) 0.8390

Test Equation:

Dependent Variable: RESID"*2
Method: Least Squares

Date: 03/24/23 Time: 20:57
Sample: 1993 2020

Included observations: 28
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F — statistic > Fi()r—pesaran =~ =  <osiall G jide QWSS 225y ¢ H)

(Bounds saall lod) dagie 53y lpdall JalKill jladl) it W mcag Y1 Jgaal)

:Test)
Bounds test 25l jlad) it : 11 — 04 58 Jeaall
F-Bounds Test MNull Hypothesis: No levels relationship
Test Statistic Value Signif. 1(0) 1(1)
Asymptotic: n=1000
F-statistic 5.718041 10% 2.63 3.3
k 2 5% 3.1 3.87
2.5% 3.55 4.38
1% 4.13 5
Actual Sample Size 28 Finite Sample: n=35
10% 2.845 3.623
5% 3.478 4.335
1% 4.948 6.028
Finite Sample: n=30
10% 2915 3.695
5% 3.538 4.428
1% 5.155 6.265
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ARDL Error Correction Regression
Dependent Variable: D(PERGDP)
Selected Model: ARDL(2, 1, 3)

Case 2: Restricted Constant and No Trend
Date: 03/24/23 Time: 21:05

Sample: 1990 2020

Included observations: 28

ECM Regression
Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.
D(PERGDP(-1)) 0.311670 0.128883 2.418249 0.0258
D(SOCTR) 0.246706 0.050883 4.848473 0.0001
D(RINV) 0.676290 0.096396 7.015768 0.0000
D(RINV(-1)) -0.311770 0.113338 -2.750788 0.0127
D(RINV(-2)) -0.127946 0.068518 -1.867351 0.0774
CointEqg(-1)* -0.621343 0.120738 -5.146218 0.0001
R-squared 0.879859 Mean dependent var 0.017205
Adjusted R-squared 0.852554 S.D. dependent var 0.071068
S.E. of regression 0.027289 Akaike info criterion -4 177250
Sum squared resid 0.016383 Schwarz criterion -3.891777
Log likelihood 64.48150 Hannan-Quinn criter. -4.089978

Durbin-Watson stat 2.104299
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ARDL Long Run Form and Bounds Test
Dependent Variable: D(PERGDP)
Selected Model: ARDL(2, 1, 3)
Case 2: Restricted Constant and No Trend
Date: 03/24/23 Time: 21:03
Sample: 1990 2020
Included observations: 28
Conditional Error Correction Regression
Variable Coefficient Std. Error t-Statistic Prob.
C -2.801370 0.855707 -3.273747 0.0040
PERGDP(-1)* -0.621343 0177747 -3.495666 0.0024
SOCTR(-1) 0.037668 0.037547 1.003244 0.3283
RINWV(-1) 0.472301 0.125670 3.758266 0.0013
D(PERGDP(-1)) 0.311670 0.159481 1.954277 0.0655
D(SOCTR) 0.246706 0.066829 3.691586 0.0015
D(RINV) 0.676290 0.117689 5.746418 0.0000
D(RINV(-1)) -0.311770 0.125977 -2.474816 0.0229
D(RINV(-2)) -0.1279486 0.086349 -1.481733 0.1548
* p-value incompatible with t-Bounds distribution.
Levels Equation
Case 2: Restricted Constant and No Trend
Variable Coefficient Std. Error t-Statistic Prob.
SOCTR 0.060624 0.048655 1.246011 0.2279
RINVY 0.760129 0.078294 9.708638 0.0000
C -4.508574 0.896108 -5.031283 0.0001
EC = PERGDP - (0.0606*SOCTR + 0.7601"RINV - 4.5086)
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AperGDP, = B, + Z B,AperGDP,_; + Z B,ASOCTR,_; + Z BsARINV,_; + a;perGDP,_; + a,SOCTR,_; + a3RINV,_; + &
t=0

i=1 t=0
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G Al Chstie B ljis aae o s (Aall dseal ApbEuY) Lald i

Fual pal) il paiia Aylis) daalydl PP (g0 el L) addiiiie Glli (dilla cilabing )

Ofndapdll Ll Ao PP lidl adiasy ¢ ainlesll) el€s b aabin Ally o)
%5 Ligirall (g5iue e o)

. t — stat| < |t — tab :
L_s_.;.,._nu‘-:.}n:Ho{' stat| < | abl _, sans i Llo (g siad ALLLL

Prob > 0,05
Ladl e @l |t — stat| > |t — tab| : . 1a5 Y 3 |
Gl g <, f1E 7 SEatl > 1 ooall = s e e sV ALY

UNIT ROOT TEST RESULTS TABLE (PP)
Null Hypothesis: the variable has a unit root

At Level
PERGDP  SOCTR RINV
With Constant t-Statistic ~ -0.7488 -0.5530 -0.7425
Prob. 0.8190 0.8667 0.8207
n0 n0 n0
With Constant & Trend t-Statistic ~ -1.6360 -2.0161 -1.3069
Prob. 0.7541 0.5693 0.8667
n0 n0 n0
Without Constant & Trend t-Statistic 2.3873 1.8568 2.4431
Prob. 0.9947 0.9524 0.9953
n0 n0 n0
At First Difference
d(PERGDP) d(SOCTR) d(RINV)
With Constant t-Statistic ~ -4.6102 -5.3505 -3.8532
Prob. 0.0010 0.0001 0.0066
With Constant & Trend t-Statistic ~ -4.5298 -5.2433 -3.7086
Prob. 0.0060 0.0011 0.0378
Without Constant & Trend t-Statistic ~ -4.0639 -4.9053 -3.2489
Prob. 0.0002 0.0000 0.0021

A ek wa

Notes:

a: (*)Significant at the 10%; (**)Significant at the 5%; (***) Significant at the 1% and (no) Not Significant
b: Lag Length based on SIC

c: Probability based on MacKinnon (1996) one-sided p-values.

This Result is The Out-Put of Program Has Developed By:
Dr. Imadeddin AlMosabbeh

College of Business and Economics

Qassim University-KSA
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Series: Residuals
10 Sample 1993 2020

Observations 28

8

Mean -2.09e-15

Median 0.000726

6 Maximum 0.088937
Minimum -0.068587

4 Std. Dev. 0.035562
Skewness 0.399017

2 .. Kurtosis 3.574281
0 --- Jarque-Bera 1.127765
-0.05 0.00 0.05 0.10 Probability = 0.568996
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Breusch-Godfrey Serial Correlation LM Test:
Null hypothesis: No serial correlation at up to 2 lags

F-statistic 0.560930 Prob. F(2,17) 0.5809
Obs*R-squared 1.733380 Prob. Chi-Square(2) 0.4203

Test Equation:

Dependent Variable: RESID

Method: ARDL

Date: 03/24/23 Time: 23:25

Sample: 1993 2020

Included observations: 28

Presample missing value lagged residuals set to zero.
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Heteroskedasticity Test: Breusch-Pagan-Godfrey
Null hypothesis: Homoskedasticity

F-statistic 1.332826 Prob. F(8,19) 0.2868
Obs*R-squared 10.06496 Prob. Chi-Square(8) 0.2605
Scaled explained SS 5.965259 Prob. Chi-Square(8) 0.6511

Test Equation:

Dependent Variable: RESID"2
Method: Least Squares

Date: 03/24/23 Time: 23:25
Sample: 1993 2020

Included observations: 28
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F = statistic < Fygyp—pesaran = osidl g dd e WS 22 0¥ 1 H,
FI(D)F-Pesaran < F - statistic < Ff(l)F-Pesaran BISCIREL e dibie
F = statistic > Fipyp-pesaran = <ol (e e S5 a0 ¢ Hy

(Bounds 3s3al) Jleal dingie (385 lpda) JolSall jlea) mi g sl Jsaall

:Test)
Bounds test 50al) L) x5k : 17 — 04 &8) Jsaal
F-Bounds Test MNull Hypothesis: No levels relationship
Test Statistic Value Signif. 1(0) (1)
Asymptotic: n=1000
F-statistic 3.888417 10% 2.63 3.35
k 2 5% 3.1 3.87
2.5% 3.55 4.38
1% 4.13
Actual Sample Size 28 Finite Sample: n=35
10% 2.845 3.623
5% 3.478 4.335
1% 4.948 6.028
Finite Sample: n=30
10% 2.915 3.695
5% 3.538 4.428
1% 5.155 6.265
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ARDL Error Correction Regression
Dependent Variable: D(PERGDP)
Selected Model: ARDL(3, 0, 3)

Case 2: Restricted Constant and No Trend
Date: 03/24/23 Time: 23:24

Sample: 1990 2020

Included observations: 28

ECM Regression
Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.
D(PERGDP(-1)) 0.326955 0.232675 1.405199 0.1761
D(PERGDP(-2)) 0.448263 0.195405 2.294023 0.0334

D(RINV) 0.732294 0.082582 8.867457 0.0000

D(RINV(-1)) -0.224597 0.180874 -1.241735 0.2294

D(RINV(-2)) -0.336587 0.156919 -2.144972 0.0451

Cointeq(-1)* -0.803943 0.230228 -3.491937 0.0024
R-squared 0.788934 Mean dependent var 0.033471
Adjusted R-squared 0.740964 S.D. dependent var 0.077406
S.E. of regression 0.039396 Akaike info criterion -3.442878
Sum squared resid 0.034146  Schwarz criterion -3.157406
Log likelihood 54.20030 Hannan-Quinn criter. -3.355607
Durbin-Watson stat 2.032852
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ARDL Long Run Form and Bounds Test
Dependent Variable: D(PERGDRP)
Selected Model: ARDL(3, 0, 3)

Case 2: Restricted Constant and No Trend
Date: 03/24/23 Time: 23:24

Sample: 1990 2020

Included observations: 28

Conditional Error Correction Regression

Variable Coefficient Std. Error t-Statistic Prob.
C -3.757678 1.358955 -2.765124 0.0123
PERGDP(-1)* -0.803943 0.253868 -3.166769 0.0051
SOCTR** -0.076289 0.058220 -1.310366 0.2057
RINV(-1) 0.630211 0.201219 3.131969 0.0055
D(PERGDP(-1)) 0.326955 0.254201 1.286206 0.2138
D(PERGDP(-2)) 0.448263 0.211551 2.118935 0.0475
D(RINV) 0.732294 0.125572 5.831686 0.0000
D(RINV(-1)) -0.224597 0.197153 -1.139202 0.2688
D(RINV(-2)) -0.336587 0.173388 -1.941230 0.0672

* p-value incompatible with t-Bounds distribution.
** Variable interpreted as Z = Z(-1) + D(Z).

Levels Equation
Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.
SOCTR -0.094893 0.070749 -1.341269 0.1956
RINV 0.783900 0.102690 7.633629 0.0000
C -4.674062 1.152285 -4.056341 0.0007

EC = PERGDP - (-0.0949*SOCTR + 0.7839*RINV - 4.6741)
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Absteact

Social security today is of great importance in protecting society, due
to its positive repercussions on the distribution of national income and on
the performance of the national economy. It is an important control
throughout the history of its development, whether in Algeria or at the global
level, which made Algeria, like the Maghreb countries, seek to achieve social

justice by adopting A clear social policy at various levels and in various

sectors, in support of the wheel of economic and social development.

Therefore , this study aims to clarify the effect Social security affects
economic growth in Algeria, Tunisia and Morocco, by determining the short
and long-term relationship between social transfers (social security index)
and the per capita gross domestic product (economic growth index) during
the period 1990-2020 according to the ARDL model and based on the
EViews 12 program , Finally, we concluded that social transfers do not
contribute significantly to supporting economic growth, whether in the short
or long term, in the three countries, which confirms that Algeria, Tunisia and
Morocco, despite the social policies adopted and the funds allocated to them,
are still far from global aspirations and trends that are compatible with
them. And the Sustainable Development Goals 17. Therefore, Algeria must

draw up a clearly defined plan away from social peace, which has greatly

affected the desired results and goals.

Key words: Social security, economic and social development, social policy,

Maghreb countries, ARDL model.
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