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Pairwise Granger Causality Tests
Date: 05/31/15 Time: 21:16
Sample: 19380 2013

Lags: 2

Mull Hypothesis: Obs  F-Statistic Prob.
LMPIB does not Granger Cause LNG 32 413284 0.0272
LMG does not Granger Cause LMPIB 4.96799 0.0145
LMSK does not Granger Cause LMG 32 5.39064 0.0107
LMG does not Granger Cause LMNSK 244092 0.1081
LMEMP does not Granger Cause LMNG 32 216822 0.1339
LMG does not Granger Cause LMNEMP 110227 0.3466
LMSK does not Granger Cause LMNPIB 32 227585 01221
LMPIB does not Granger Cause LMNIK 3.32823 0.0510
LMEMP does not Granger Cause LMPIB 32 0.20693 08144
LMPIB does not Granger Cause LMEMP 1.06873 0.3572
LMEMP does not Granger Cause LMNSK 32 1.13861 0.3352
LMSK does not Granger Cause LMEMP 0.00649 0.9935

Eviews8 gl p s Jalaie) Githll dae) ¢ 1 juaall

91



Aol B EEn clasaal Al A 40

ve eall @Y & S Akl & o Jeaadl Bl e L -

JAdalie A %05 (5 s

Alay asSall Sy 4 S Jl ol ) s ide il il Al
c2a) g oladl 8 Aay %055 s ic

Fasalll pati v

s Aalall (o all Glayg pal) ddyyh o dlaeVU kil 23 gall i
Al @y Sy phall zilall il Lawl 5 Gkl Cpal e s
Toh LS ) il el i) Jlaa) axys (EViEWS8) meli

& &

asSall AN Clalea pali ilii (13-3) ad, Jgand)

Dependent Variable: LMNG
Method: Least Squares

Date: 05/26/M15 Time: 21:09

Sample: 1980 2013
Included observations: 34

Wariable Coefficient Std. Error t-Statistic Prob.

LMPIB -0.140392 0100749 -1.39347 3 01737

LSk 1169773 0110118 1062228 0.0000

LMEMP 0305060 0298250 1.022834 03146

C -4.748415 3602771 -1.317990 0.1975
F-squared 0.995751 WMean dependent var 13.38580
Adjusted R-squared 0995326 3S.0D. dependentwvar 1.638997
S.E. ofregression 0112054 Akaike info criterion -1.429533
Sum squared resid 0.376686 Schwarz criterion -1.249961
Log likelinood 28.30206 Hannan-Cuinn criter. -1.368294
F-statistic 2343374 Durbin-\Watson stat 1.2720862

Prob(F-statistic) 0.000000
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(-1.31) (-1.39) (10.6) (1.02)
R%=0.99 N=34 F=15.64
R? =0.99 DW= 1.27 Prob= 0.00
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prob Tab Teal
0.19| 2.04 1.31 Bo sl
0.17| 2.04 1.39 B1 pib
0.00| 2.04 10.62 B- sk
0.31| 2.04 1.02 B3 emp
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Dependent WVariable: LMG
Method: Least Squares
Date: 0526M5 Time: 21:11
Sample: 1980 2013
Included cbservations: 34

Yariable Coefficient Std. Error t-Statistic Prob.

LMPIB -0.109281 0.096120 -1.136922 02643

LISk 1217456 0.099838 1219436 0.0000

C -1.068446 0.189050 -5.651657 0.0000
R-squared 0995603 Mean dependent var 13.38580
Adjusted R-squared 0995318 S.0. dependentvar 1.638997
S.E. of regression 0112138 Akaike info criterion -1.454078
Sum squared resid 0.389822 Schwarz criterion -1.3193849
Lag likelinood 27718932 Hannan-Cluinn criter. -1.408148
F-statistic 3509309 Durbin-\Watson stat 1.278138

Prob(F-statistic) 0.000000
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Pib Bliu) g padil) milis (17-3) ad) Jgand

Dependent Variable: LMNG
Method: Least Squares
Date: 05/25/M15 Time: 14:01
Sample: 1980 2013
Included observations: 34

Wariable Coefficient Std. Error t-Statistic Prob.

LMSK 1.104944 0.013250 8338912 0.0000

C -1.150877 0175391 -6.561791 0.0000

R-squared 0995419 Mean dependent var 13.38580

Adjusted R-squared 0995276 3.0. dependentwvar 1.638997

S.E. ofregression 0112649 Akaike info criterion -1.4720581

Sum squared resid 0406076 Schwarz criterion -1.382265

Log likelinood 27.02486 Hannan-Cuinn criter. -1.441431

F-statistic 6853.745 Durbin-Watson stat 1.261396
Prob(F-statistic) 0.000000
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 3.323680 Prob. F(1,31) 00779
Obs*R-squared 3.292337  Prob. Chi-Square(1) 0.0696

Test Equation:

Cependent Variable: RESID

Method: Least Squares

Date: 05/26M5 Time: 17:45

Sample: 19230 2013

Included observations: 34

Presample missing value lagged residuals set to zero.

Variable Coeflicient Std. Error t-Statistic FProb.
Sk -0.000126 0012794 -0.010633 0.9916
C 0.002110 01693254 0.012457 0.9901
REZIDC-1) 0.311667 0170955 1.8230946 00779
R-squared 0.096833 Mean dependent var -2 44E-15
Adjusted R-squared 0.038565 S.0. dependent var 0110929
Z.E. of regression 0108769 Akaike info criterion -1.515075
Sum squared resid 0.3667¥55 Schwarz criterion -1.380396
Log likelihood 2875628 Hannan-Quinn criter. -1.469146
F-statistic 1.6612840 Durbin-Watson stat 1.660272
Prob(F-statistic) 0206254
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Heteroskedasticity Test: ARCH

F-statistic 0421155  Prob. F(1,31) 05211
Obs*R-squared 0442317 Prob. Chi-Square(1) 0.5060
Test Equation:

Dependent Variable: RESID"2

Method: Least Squares

Date: 05/25M15 Time: 14:08

Sample (adjusted): 1981 2013

Included observations: 33 after adjustments

Yariable Coefficient Std. Error t-Statistic Prob.
C 0.009567 0.003479 2749670 0.00949
RESIDA2(-1) 0108672 0.167455 0.648964 0.5211
R-squared 0.013404 Mean dependentvar 0.010900
Adjusted R-squared -0.018422 5.0. dependent var 0.015983
S.E. of regression 0.016130 Akaike info criterion -H.357A76
Sum squared resid 0.0080686 Schwarz criterion -5 266879
Log likelihood 90.40000 Hannan-Guinn criter. -5.327058
F-statistic 0421155 Durbin-Watson stat 1.961458
Prob(F-statistic) 0521141
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Series: Residuals
Sample 1980 2013
10- F— Observations 34
- Mean -2 44e-15
Median 0.000882
Maximum 0248315
£- FE— Minimum -0.215381
Std, Dev, 0.110929
i Shawness 0.589571
Kurtosis 2937535
2- — Jargue-Bera  1.975225
S Probahility 0372465
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Résume:

Cette éude a pour objectif de mesurer les aspects qui
précisent les dépenses gouvernementales en Algérie durant la
période 1980jusgu a 2013 a travers un ensemble de variables
économiques pour meésuser leurs impacts sur la les dépenses
gouvernementale en utilisant des méthodes de mésuser
économiques

A tarasses cefte étude analytique on a pu trouve gque la
politique financiere(de dépense)dépenses de politique de
modification structurale vers une change de la politique élargie
elle est inextricablement liée a la hausse et |a paisse des prix de
pétrole dont le dépenses augmentent quand le pétrole sera cher
et chutent lorsque le prix chute

Selon notre étude de mésuser on a constate qu' il y a un
cause dans un seul sens de réserve du capital vers les dépenses
gouvernementales et que le Resaerve de capita influe
positivement sur les dépenses gouvernementales si le Reserve

du capita augment d'une unité les dépenses augmentent de
1.10 unité.




