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Null Hypothesis: ZAK2 has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic based on SIC, MAXLAG=1)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -7.560466 0.0009
Test critical values: 1% level -5.295384
5% level -4.008157
10% level -3.460791

*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 10

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(ZAK2)
Method: Least Squares
Date: 05/31/14 Time: 15:54
Sample (adjusted): 2004 2013
Included observations: 10 after adjustments

Variable Coefficient  Std. Error t-Statistic Prob.
ZAK2(-1) -0.644558 0.085254 -7.560466 0.0001
C 8.505440 1.009327 8.426842 0.0001
@TREND(2003) 0.061290 0.026410 2.320730 0.0533

R-squared0.942345
Adjusted R-squared0.925872
S.E. of regression0.128698
Sum squared resid0.115942
Log likelihood8.096867
F-statistic57.20551

Mean dependent var0.313808
S.D. dependent var0.472693
Akaike info criterion-1.019373

Schwarz criterion-0.928598

Hannan-Quinn criter.-1.118954

Durbin-Watson stat2.688534

Prob(F-statistic)0.000046
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Null Hypothesis: CH2 has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic based on SIC, MAXLAG=1)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic  -6.210888 0.0037

Test critical values: 1% level -5.295384
5% level -4.008157
10% level -3.460791

*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 10

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(CH2)
Method: Least Squares
Date: 06/21/14 Time: 15:44
Sample (adjusted): 2004 2013
Included observations: 10 after adjustments

Variable Coefficient  Std. Error t-Statistic Prob.
CH2(-1) -0.565296  0.091017 -6.210888 0.0004
C -0.414329 0.258707 -1.601537 0.1533

@TREND(2003) 0.053405 0.033519 1.593281 0.1551

R-squared0.929390 Mean dependent var0.360187
Adjusted R-squared0.909215 S.D. dependent var0.516860
S.E. of regression0.155732 Akaike info criterion-0.638029
Sum squared resid0.169768 Schwarz criterion-0.547253
Log likelihood6.190145 Hannan-Quinn criter.-0.737609
F-statistic46.06786 Durbin-Watson stat2.630681

Prob(F-statistic)0.000094
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Pairwise Granger Causality Tests
Date: 06/21/14 Time: 15:56
Sample: 2003 2013
Lags: 2

Null Hypothesis: Obs F-Statistic Prob.

ZAK2 does not Granger Cause CH2 9 0.39626 0.6966
CH2 does not Granger Cause ZAK2 0.56534 0.6078
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Dependent Variable: CH2

Method: Least Squares
Date: 06/21/14 Time: 16:04
Sample: 2003 2013

Included observations: 11

Variable Coefficient Std. Error t-Statistic Prob.

C -16.46607 0.445748 -36.94031 0.0000

ZAK2 1.179823 0.033420 35.30247 0.0000
R-squared0.992830 Mean dependent var-0.764523
Adjusted R-squared0.992034 S.D. dependent var1.095546
S.E. of regression0.097783 Akaike info criterion-1.649168
Sum squared resid0.086053 Schwarz criterion-1.576824
Log likelihood11.07043 Hannan-Quinn criter.-1.694772
F-statistic1246.264 Durbin-Watson stat1.505530

Prob(F-statistic)0.000000
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Null Hypothesis: RESID02 has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic based on SIC, MAXLAG=1)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -2.287195 0.4039
Test critical values: 1% level -5.295384
5% level -4.008157
10% level -3.460791

*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 10

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(RESID02)
Method: Least Squares
Date: 06/21/14 Time: 16:14
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Date: 06/21/14 Time: 16:19
Sample (adjusted): 2005 2013
Included observations: 9 after adjustments
Trend assumption: Linear deterministic trend
Series: CH2 ZAK2
Lags interval (in first differences): 1to 1

Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None 0.646732 12.72437 15.49471 0.1253
At most 1 0.311535 3.359614 3.841466 0.0668

Trace test indicates no cointegration at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level
*MacKinnon-Haug-Michelis (1999) p-values

Unrestricted Cointegration Rank Test (Maximum Eigenvalue)

Hypothesized Max-Eigen 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None 0.646732 9.364759 14.26460 0.2570
At most 1 0.311535 3.359614 3.841466 0.0668

Max-eigenvalue test indicates no cointegration at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level
*MacKinnon-Haug-Michelis (1999) p-values

Unrestricted Cointegrating Coefficients (normalized by b*S11*b=l):

(0.16432)
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Abstract:

La Zakat et le Waqf sont des instruments financiers islamiques. lls contribuent
efficacement a I’instauration de la justice sociale et au bien étre économique. Une
partie conséquente de la Zakat et du Waqf doit étre repartie aux professionnelles et
les chémeurs afin de réduire le taux de chGmage et contribuer a la production
nationale.La relance, I’organisation, la collecte et la distribution de la Zakat et le
Waqf est primordiale a travers ; de nouvel instruments : économiques, comptables et
financiers, ainsi que par des compagnes de sensibilisation a caractéere sociale et

économiques.
Mot clés : chdmage- Zakat- Wakf- emprunt sans intérét( hassan)

Abstract:

Zakat and Wadf are Islamic financial instruments. They contribute effectively to the
achievement of social justice and economic well-being. A substantial part of Zakat
and Waqf must be distributed to professional and unemployed to reduce
unemployment and contribute to national production .The revival, organization,
collection and distribution of Zakat and Waqf are paramount throughout; of new
instruments: economic, financial and accounting, as well as companions Awareness
social and economic character

key word: Unemployment— Zakat- Wakf- Interest-Free Loan (hasan)
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