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® - Sinha,Dipendra, (2007), Dose the Wagner's law farl Thailand ? Atime series study ,Munich
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13739 1.711915 23520 0.494650 6796 1971
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14649 2.191276 32100 0.676701 9913 1973
15164 3.664007 55561 0.823991 12495 1974
15768 3.904997 61574 1.126078 17756 1975
16450 4.503040 74075 1.226565 20177 1976
17058 5.114374 87241 1.493258 25472 1977
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Source:
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- IMF, Report of Algeria 2012 ARTICLE IV consultatipNo. 13/47, Publication Services 700 19th Street,
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Dependent Variable: GPOP
Method: Least Squares
Date: 041014 Time: 14:03
Sample: 1970 2011
Included observations: 42

Wariable Coefficient Std. Error t-Statistic Frob.
c -2.053480 1.291107 -1.594352 01187
FIBF OF 0362215 0.009270 3907566 0.0000
R-squared 0.974472 Mean dependent var 29 62773
Adjusted R-squared 0.9732824 S.D. dependentwvar 40 25203
S E. of regression 5.511157 Akaike info criterion 6.631359
Sum squared resid 1695 807 Schwarz criterian 6.7 14105
Log likelihood -137.2588 Hannan-Quinn criter. G 661689
F-statistic 1526.907 Durbin-WWatson stat 0.552785
Frob(F-statistic) 0000000

EVIEWSzU, sy 2 e slazeY Ll sls] e 2 pbaaal)
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-- Antonio N. Bojanic, Testing the validity of wagtselaw in Bolivia : a cointegration and causality

analysis with disaggregated data, revista de aisatg®nomico, vol 28,%1,La Paz, Bolivia, abril

2013, pp25 45.

- R. Santos Alimi, Testing Augmented Wagner's LawNigeria Based on Cointegration and Error-
Correction Modelling Techniques, Munich PersondPRe Archive Paper No. 52319, posted 18.
December 2013 19:43

% . Gervasio SEMEDO,op.cit, p131.
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- IMF Staff Latest actual data: 2010 GDP valuatitarket prices Start/end months of reporting year:
January/December Base year: 2001 Chain-weightes: fitam 2005 Primary domestic currency: Algeriamads

- office nationale des statistiques, CollectiortatiStiques N°171/ /2012, indice des prix a la consation,
évolution 2002-2013, site internet : http://www.ars
- CNES, Commission « Perspectives de DéveloppeBEmrtomique et Social », Rapport Regards sur liiquee

monétaire en Algérie

- Ministére des Finances, Direction Générale daesabes, STATISTIQUES DU COMMERCE EXTERIEUR DE
L’ALGERIE, Centre National de I'Informatique et d8satistiques, 2013.
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Mull Hypothesis: GGOF has a unit root
Exogenous: Caonstant

Lag Length: 0 (Automatic - based on SIC, maxlag=9)

t-Statistic Prab.*

Augmented Dickey-Fuller test statistic -2.712518 n.0g02
Test critical values: 1% level -3.582462

5% level -2.831404

10% level -2 6039844

*Mackinnon (1996) one-sided p-values.
EVUBWSTrilyy Jo slazsYl Ul slis) e 2 plazad)

Sl Js Sus LY st 23las NI OB kel el M ey WL 0da 3 @

Olgas s Aot rrﬂ‘ o aallal) aa gl Jsf (Augmented Dickey-Fuller test statistic)

DoV Bl pef WLy ssnndl s s pb Al Ly %610 ¢ %5 < % 1 Ay
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"GGDP" thddl 531 G, et 1214 o3y sl

Mull Hypothesis: D(GGORP) has a unit root
Exogenous: Constant

Lag Length: O (Automatic - based on SIC, maxlag=9)

t-Statistic Frob.*

Augmented Dickey-Fuller test statistic -6.769638 0.0000
Test critical values: 1% level -3.596616

5% level -2.933158

10% level -2.604867

*Mackinnon (1996) one-sided p-values.
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Mull Hypothesis: RGOP has a unit root
Exogenous: Constant

Lag Length: 1 (Automatic - based on 3IC, maxlag=2)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic 0617442 (.9356
Test critical values: 1% level -3.5896616

5% level -2.833158

10% level -2 604867

*Mackinnon (1996) one-sided p-values.
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Mull Hypothesis: D(RGDP) has a unit root
Exogenous: Constant

Lag Length: 0 (Automatic - based on SIC, maxag=9)

f-Statistic Prob.*

Augmented Dickey-Fuller test statistic -H.664744 0.0000
Test critical values: 1% level -3.596616

5% level -2.833158

10% level -2 604867

*Mackinnon (1996) one-sided p-values.
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Mull Hypothesis: TCH has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=9)

f-Statistic Prahb.*

Augmented Dickey-Fuller test statistic -1.321844 0.6109
Test critical values: 1% level -3.592462

5% level -2.831404

10% level -2 603844

*MackKinnon (1996) one-sided p-values.
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Mull Hypothesis: D(TCH) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=2)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -6.010819 0.0000
Test critical values: 1% level -3.596616

5% level -2.833158

10% level -2 604867

*Mackinnon (1996) one-sided p-values.
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Mull Hypothesis: TIMF has a unit root
Exogenous: Constant

Lag Length: 0 (Automatic - based on SI1C, maxlag=9)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -2.0156357 0.2794
Test critical values: 1% level -3.5092462

5% level -2.931404

10% level -2.603944

*MacKinnon (1996) one-sided p-values.
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Mull Hypothesis: D(TIMF) has a unit root
Exogenous: Constant

Lag Length: 0 (Automatic - based on SIC, maxlag=9)

t-Statistic Prab.*

Augmented Dickey-Fuller test statistic -6.045601 0.0000
Test critical values: 1% level -3.596616

5% level -2.933158

10% level -2 604867

*Mackinnon (1996) one-sided p-values.
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Mull Hypothesis: BCOMR has a unit root
Exogenous: Constant
Lag Length: 8 (Automatic - based on SIC, maxlag=9)

f-Statistic Prahb.*

Augmented Dickey-Fuller test statistic -7.320760 0.0000
Test critical values: 1% level -3.632900

5% level -2.848404

10% level -2 612874

*Mackinnon (1986) one-sided p-values.
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Date: 05/21/14 Time: 19:52
Sample (adjusted): 1973 2013

Vector Autoregression Estimates

Included observations: 41 after adjustments

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

RGDP1 TCH1 TINF1 BCOMR

GOGDP(-1) 0.001229 -0.020273 -0.179156 -27453.49
(0.00267) (0.10692) (0.19308) (16140.2)

[ 0.46064] [-0.18962] [-0.92789] [-1.70094]

GOGDP(-2) -0.002008 0.100284 0.138078 -12971.34
(0.00276) (0.11062) (0.19977) (16699.9)

[-0.72723] [ 0.90653] [0.69117] [-0.77673]
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Response of
RGDP1:

Period

1
2

3

10

GOGDP

0.005801
(0.01149)
0.013527
(0.01500)

-0.011749

(0.01690)

-0.006901

(0.01212)

-0.007907

(0.00959)

-0.005145

(0.00656)

-0.004865

(0.00567)

-0.004836

(0.00562)

-0.004853

(0.00552)

-0.004341

(0.00541)

Response of
TCH1:

Period

1
2

3

10

GOGDP

-0.585896

(0.45650)

-0.032164

(0.61312)
0.274309
(0.64662)
0.348317
(0.42145)
0.008771
(0.26886)
0.036376
(0.18635)
0.140084
(0.14255)
0.117634
(0.12369)
0.071983
(0.11446)
0.078880
(0.10779)

Response of
TINF1:

Period

1
2

3

10

GOGDP

1.257814
(0.82096)

-0.882120

(1.02530)
0.170945
(1.05397)
0.437217
(0.57044)

-0.112963

(0.43822)

-0.143250

(0.28893)
0.089238
(0.19230)
0.052436
(0.16406)

-0.019509

(0.12656)
0.003693
(0.10426)

Response of
BCOMR:

Period

1
2

3

10

-36007.48

-165666.5

-127525.8

-87466.06

-85892.41

-89390.48

-82200.39

-76811.83

-73434.78

-68866.37

GOGDP

(69488.9)

(95284.4)

(109350.)

(91095.8)

(81175.0)

(78749.0)

(76573.5)

(75534.7)

(74944.5)

(74176.0)
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