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Résumé:

L'étude vise a déterminer si la politique budgétaire joue un role dans la
croissance économique en Algérie entre 1990 et 2016. Il convient
également de déterminer s'il existe une relation entre les dépenses publiques
et le PIB en Algérie pendant la période 1990-2016 en utilisant I'approche de
régression (ARDL), avec les résultats de I’étude mesurant la corrélation entre

les dépenses publiques et la croissance économique a long terme en Algérie.

Mots—clés: politique fiscale, croissance économique, dépenses

publiques, PIB, ARDL.
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136,5 1990
212,1 1991
420,131 1992
476,627 1993
566,329 1994
759,617 1995
724,609 1996
845,196 1997
875,739 1998
961,682 1999
1178,122 2000
1321,028 2001
1550,646 2002
1752,691 2003
1775,3 2004
2052 2005
2453 2006
3092,7 2007
4322,9 2008
5191,4 2009
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5855 2010
6618.4 2011
7428,7 2012
6635,62 2013
7153,04 2014
7656,3 2015

7297 2016
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GDP
213,498 1990
210,936 1991
214,733 1992
210,224 1993
208,332 1994
216,249 1995
225,115 1996
227,591 1997
239,198 1998
246,852 1999
252,283 2000
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263,92 2001
278,699 2002
298,766 2003
311,613 2004
329,998 2005
335,608 2006
347,018 2007
353,959 2008
372,569 2009
383,001 2010

395,64 2011

397,01 2012

401,25 2013

410,23 2014

412,65 2015

414,52 2016
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Date: 06/17/19 Time: 17:50

Sample: 1990 2016

Included observations: 27

Autocorrelation Partial Correlation AC PAC Q-5tat Prob

| -| I 1 0.220 0.220 1.4615 0.227
I I 2 0.307 0272 4.4153 0.110
o I 3 0.183 0.084 5.5092 0.138
I | I 4 0.037 -0.098 5.5569 0.235
I M I 5 0175 0.126 6.6420 0.249
o I 6 0.192 0.176 8.0097 0.237
I | I 7 0.037 -0.098 B8.0624 0.327
I I 8 0.345 0.271 12979 0.113
I | I 9 -0.049 -0.186 13.084 0.159
| I 10 -0.101 -0.281 13.552 0.194
| I 11 -0.157 -0.181 14.757 0.194
| I 12 -0.207 -0.031 16.986 0.150
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Correlogram of DT :(04),3, 3l |

Date: 06/15/19 Time: 18:37
Sample: 1990 2016
Included observations: 27

Autocorrelation Partial Correlation AC PAC Q-Stat Prob

0.860 0.860 22.251 0.000
0.727 -0.044 38.824 0.000
0.632 0.067 51.871 0.000
0.532 -0.073 61.513 0.000
0.429 -0.060 68.075 0.000
0.342 -0.015 72.446 0.000
0.246 -0.101 74.815 0.000
0.156 -0.041 75.816 0.000
0.063 -0.097 75.991 0.000
10 -0.018 -0.041 76.007 0.000
11 -0.086 -0.027 76.369 0.000
12 -0.146 -0.048 77.487 0.000
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Dependent Variable: GDP

Method: ARDL

Date: 06/22/19 Time: 03:12

Sample (adjusted): 1991 2016

Included observations: 26 after adjustments
Maximum dependent lags: 4 (Automatic selection)
Model selection method: Akaike info criterion (AIC)
Dynamic regressors (4 lags, automatic): DT

Fixed regressors: C

Number of models evalulated: 20

Selected Model: ARDL(1, 0)

Mote: final equation sample is larger than selection sample

Variable Coefficient Std. Error t-Statistic Prob.*

GDP{-1) -0.103443 0.206735 -0.500362 0.6216
DT 0.458421 0.146434 3.130569 0.0047
C 6.515112 1.595307 4.083923 0.0005
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Series: Residuals

8 - — Sample 1991 2016
Observations 26
T -
. Mean -2.37e-15
Median -0.170180
54 Maximum 1.085576
Minimum -2.191225
44 ] Std. Dev. 0.772625
N Skewness  -0.623268
[ ] Kurtosis 3.652616
2 -
Jarque-Bera 2144739
11 ﬂ ﬂ Probability — 0.342197
0T
20 15 4.0 05 0.0 05 1.0
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Heteroskedasticity Test: ARCH

F-statistic 0.194911 Prob. F(1,23) 0.6630
Obs*R-squared 0.210080 Prob. Chi-Square(1) 0.6467

Test Equation:
Dependent Variable: RESIDM2
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.923973 Prob. F(1,6) 0.3736
Obs*R-squared 1.334455 Prob. Chi-Square(1) 0.2480

Test Equation:

Dependent Variable: RESID

Method: Least Squares

Date: 06/16/19 Time: 14:50

Sample: 1991 2000

Included observations: 10

Presample missing value lagged residuals set to zero.

Variable Coefficient Std. Error t-Statistic Prob.

C 0.087026 3.499171 0.024870 0.9810

DDTE -0.007570 0.413377 -0.018313 0.9860

U(-1) -0.074645 0.625398 -0.119356 0.9089

RESID(-1) 0.539517 0.561275 0.961235 0.3736

R-squared 0.133445 Mean dependent var 1.39E-15

Adjusted R-squared -0.299832 S.D. dependent var 0.191649

S.E. of regression 0.218499 Akaike info criterion 0.085106

Sum squared resid 0.286451 Schwarz criterion 0.206140

Log likelihood 3.574472 Hannan-Quinn criter. -0.047668

F-statistic 0.307991 Durbin-Watson stat 1.610111
Prob(F-statistic) 0.819253
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ARDL Bounds Test

Date: 06/16/19 Time: 13:00

Sample: 1991 2016

Included observations: 26

Null Hypothesis: No long-run relationships exist

Test Statistic Value k
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ARDL Cointegrating And Long Run Form
Dependent Variable: GDP

Selected Model: ARDL(1, 0)

Date: 06/16/19 Time: 16:24

Sample: 1990 2016

Included observations: 26

Cointegrating Form

Variable Coefficient Std. Error t-Statistic Prob.
D(DTE) 0.458421 0.146434 3.130569 0.0047
CointEqg(-1) -1.103443 0.206735 -5.337462 0.0000

Cointeq = GDP - (0.4154*DTE + 5.9044 )

Long Run Coefficients

\Variable Coefficient Std. Error t-Statistic Prob.
DTE 0.415446 0.113257 3.668162 0.0013
C 5.904351 0.862935 6.842175 0.0000
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1ST DIFIFERENCE J3%1 4 LEVEL ¢l
Sl
None | Trend & | Intercep None Trend & | Intercep
Intercep t Intercep t
t t
T b el
1.9556 3.6032 | 2.986225 | 1.955020 | 3.595026 | 2.98103 5% ws
I(-1) GDP
9.4683 | 9.17805 | 9.32708 | 0.36819 | 5.467543 | 3.712615 o
0.0000 0.0000 0.0000 0.7832 0.0008 0.0100 . .
Statistic
PROB
I(-1) DT
3.86564 | 4.6540 4.8679 1.70611 3.1414 | 2.027544 o
0.00181 0.0249 0.0149 0.9999 0.3867 0.0218 . .
Statistic
PROB
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Series: Residuals
T Sample 1991 2016

Observations 26
Mean -2.37e-15
Median -0.170180
Maximum 1.085576
Minimum -2.191225
| Std. Dev. 0.772625
Skewness  -0.623268
] ] Kurtosis 3652616
Jargue-Bera  2.144739
’—| ﬂ |7 Probability 0.342197

i I T ' T '

2.0 -1.5 -1.0 -06 0.0 0.5 1.0
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