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Abstract :_This paper aims to test the relationship between public spending and economic
growth in Algeria. Using annual data for the period 1965-2015, and this is based on the VAR,
The study found that public spending has positive impact on the growth of GDP.
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Variance Decomposition of DLGE:

Period SE. DLPIB DLGE DLGF Variance Decomposition of DLGF:
Period SE. DLPIB DLGE DLGF
1 0.130883 4.230608 95.76939 0.000000 *
1 0.212799 2990566 4.237915 9277152
2 0137538 8296827  90.15325  1.549926 2 0223502 3736514 1195552  84.30797
3 0138013 8306196 8966769 2026115 3 0224679 4713569  11.85914  83.42729
4 0.138038 8.323434 89.64040 2036166 4 0.224835 4729258 11.88699 83.38375
s 5 0.224855 4742862 11.88819 83.36894
5 0.138039 8.324200 89.63865 2.037149 6 0.224858 4744389 11.88815 83.36746
6 0138039 8324223 8963857  2.037210 7 0224858  4.744607 1188822 8336718
7 0138039  8.324261  89.63853 2037209 8 0224858  4.744652  11.88822  83.36713
3 0.138039 8.324263 8963853 2037211 g 0.224858 4744658 11.88822 83.36712
9 0.138039 8.324263 8963853 2037211 10 0.224858 4744659 11.88822 83.36712
10 0138039 8324263  89.63853 2037211  Cholesky Ordering: DLPIB DLGE DLGF

Variance Decomposition

Variance Decomposition of DLPIB:

Period S.E. DLPIB DLGE DLGF
1 0.079759 100.0000 0.000000 0.000000
2 0.084838 91.57240 2756990 5.670606
3 0.085551 91.24186 3.100021 5.658116
e 0.085656 91.18787 3.118500 5.693628
5 0.085673 91.17351 3.127385 5.699104
6 0.085676 91.17222 3.128202 5.699578
7 0.085676 91.17192 3.128361 5.699719
8 0.085676 91.17188 3.128288 5.699735
9 0.085677 91.17187 3.128302 5.699738
10 0.085677 91.17187 3.128392 5.699738

2017 ey saghll andl

-369 -

3ylailly Jleed clyaliasl


http://www.foxitsoftware.com/shopping

