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Null Hypothesis: LG has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 1 (Automatic - based on SIC, maxlag=9)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -2.943976 0.1596
Test critical values: 1% level -4.186481
5% level -3.518090
10% level -3.189732
Null Hypothesis: LGDP has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 8 (Automatic - based on SIC, maxlag=9)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -2.523845 0.3155
Test critical values: 1% level -4.234972
5% level -3.540328
10% level -3.202445

ol Lo LY Gy al ADF e & (8) o3y sl

Null Hypothesis: D(LG) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=9)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -5.633539 0.0002
Test critical values: 1% level -4.186481
5% level -3.518090
10% level -3.189732
Null Hypothesis: D(LGDP) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=9)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -10.11673 0.0000
Test critical values: 1% level -4.186481
5% level -3.518090

10% level -3.189732




Vector Autoregression Estimates

Date: 05/27/16 Time: 10:35
Sample (adjusted): 1975 2014

Included observations: 40 after adjustments

Standard errors in () & t-statistics in [ ]

.Estimation De Model VAR z3sed! »a3 (9) o3, sl

DLG DLGDP
DLG(-1) 0.299004 0.023523
(0.17169) (0.02664)
[ 1.74153] [ 0.88297]
DLG(-2) -0.267223 -0.035386
(0.18223) (0.02828)
[-1.46642] [-1.25144]
DLG(-3) 0.068542 0.027264
(0.18833) (0.02922)
[ 0.36395] [ 0.93298]
DLG(-4) -0.016021 0.032126
(0.18182) (0.02821)
[-0.08811] [1.13873]
DLGDP(-1) -0.348215 0.398937
(1.10891) (0.17207)
[-0.31401] [ 2.31847]
DLGDP(-2) 0.995049 0.047755
(1.16137) (0.18021)
[ 0.85679] [ 0.26500]
DLGDP(-3) 0.196640 0.079503
(0.66154) (0.10265)
[ 0.29725] [ 0.77451]
DLGDP(-4) -0.934518 0.090963
(0.55078) (0.08546)
[-1.69673] [ 1.06435]
C 0.149570 0.003608
(0.06499) (0.01008)
[ 2.30150] [ 0.35784]
R-squared 0.205445 0.391349
Adj. R-squared 0.000398 0.234277
Sum sq. resids 0.661037 0.015916
S.E. equation 0.146027 0.022659
F-statistic 1.001941 2.491535
Log likelihood 25.29897 99.82859
Akaike AIC -0.814948 -4.541430
Schwarz SC -0.434950 -4.161432
Mean dependent 0.158193 0.032597
S.D. dependent 0.146056 0.025894
Determinant resid covariance (dof adj.) 1.09E-05
Determinant resid covariance 6.56E-06
Log likelihood 125.1771
Akaike information criterion -5.358854

Schwarz criterion

-4.598858
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Mots clés :

Dépense publique, Croissance économique, Méthodologie du vecteur
autoregressif.

Résume :

On cette recherche nous avons essayé de connaitre la nature et la direction de la relation entre les
dépenses publiques et la croissance économique en Algérie, ce mémoire a été distingué entre une partie
théorique pour éclaircir les différentes notions sur ces deux variables, et une partie pratique pour analyser
I’évolution de ces variables pendent la période (1970-2014). En utilisant la méthodologie de vecteur
autorégressif VAR.

Nous avons remarqué une augmentation permante du volume des dépenses public et une grande partie de
ces dépenses est couverte par la fiscalité pétroliére.

Dans le coté économique nous avons remarqué I’impact positif du la dépenses publics a la croissance
économique.

Keywords:
Public Spending , Economic Growth , Var methodology.

Abstract:

We have try trough this research to know the nature and the direction of the relationship between public
spending and economic growth in Algeria for the periode 1970-2014. This search was distinguished
between a theoretical part to clarify the different notions of these variables .and a partical part to analyze
the evolution of these variable during the period (1970-2014).tools by the application of VAR
methodology.

We have noticed a continuous increasing of the public spending and the great part of public spending
coverd by the oil tax revenue .while the economic growth in Algeria remains tributary of oil fecteur.

The econometric cas we noticed the positive impact of spending to economic growth.




