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DEPENSES PUBLIC croissanceéconomique Goitegration

NOUS avons essayé a traers cette recherche de coraitre la nature et la direction
de la relation entre les depenses publique la croissancé économique en elgerie
pendant la période -1988-2016- en utilisant I'analyse ,descriptire les techriques
quantitative et les autigs économique par 1" application de la méthogogie du cou-
rolation pour cela on a estim e deux modele , la premier étudie la relation entre la
croinssance économique les depenses publique nous avons mi on ceuvre les difté-
rents tests pour vérifie la validité des deux modéles et pour déterminer la direction
de causalite entre les variables du modéle . enfin nous avons étudé les fonctions de
réponsé impulsionnelle et analyse la décemposition de la variance I’ etude écono-
mitrique a revelé I’ exstence d’ une relaion de causalité unidirectionlle du piB
aux :dépenses de fonctionnent depenses d’ equipement et la total des dépenses pu-

blique .
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ihol Audod &g 3913 Loyt s - (1) o3y e G

Date: 05/02/18 Time: 13:44
Sample: 1988 2016
Included observations: 29

Autocorrelation Partial Correlation AC PAC Q-Stat Prob
[******| B | 1 0.816 0.816 21.373 0.000
[**** | ] 2 0.718 0.156 38.527 0.000
[**** ] 3 0.610 -0.034 51.404 0.000
[**** | .| 4 0.512 -0.037 60.838 0.000
[*** | e 5 0433 0.004 67.867 0.000
.| 1. 6 0.339 -0.078 72.362 0.000
. R 7 0.247 -0.076 74.856 0.000
. | 1. 8 0.136 -0.131 75.654 0.000

e ] 9 0.070 0.022 75.874 0.000
] ] 10 0.033 0.068 75.925 0.000
e ] 11 -0.003 -0.000 75.926 0.000
N 1. 12 -0.049 -0.073 76.051 0.000

ikl dded L0 A5 W15 1 (2 By 3e GE

Date: 05/02/18 Time: 13:45
Sample: 1988 2016
Included observations: 28

Autocorrelation Partial Correlation AC PAC

Q-Stat

Prob

***l | ***l |

-0.468 -0.468
0.025 -0.249
0.001 -0.138
-0.010 -0.092
-0.004 -0.067
-0.006 -0.056
0.079 0.068
-0.109 -0.045
| -0.102 -0.237

] 10 0.002 -0.293
L 11 0.067 -0.191
] 12 0.039 -0.054

**l |
N
N
N
e

|

|

*
Il
*l

**l

O© oo ~NO O~ WN-=-

**l

6.8264
6.8462
6.8463
6.8496
6.8502
6.8514
7.1002
7.6032
8.0630
8.0632
8.2822
8.3632

0.009
0.033
0.077
0.144
0.232
0.335
0.419
0.473
0.528
0.623
0.688
0.756

83



Date: 05/02/18 Time: 13:47

Sample: 1988 2016

Included observations: 29

idol Al 310V a5 D13 2 (3) o3y ke GF

Autocorrelation Partial Correlation AC PAC Q-Stat Prob
[ el 1 0.899 0.899 25962 0.000
|| R 2 0.789 -0.104 46.677 0.000
[ | | .| 3 0.681 -0.048 62.689 0.000
[ | *| | 4 0561 -0.125 74.006 0.000
[*** . 5 0479 0.130 82.602 0.000
[*** ] B | 6 0.400 -0.067 88.841 0.000
.| | .| 7 0.329 0.001 93.268 0.000
.| 1. 8 0.252 -0.124 95.997 0.000

B 1. 9 0.142 -0.209 96.900 0.000
] | .| 10 0.042 -0.023 96.983 0.000
] | .| 11 -0.052 -0.049 97.119 0.000
*| | | .| 12 -0.129 0.014 97.996 0.000
it idd L300V B D13 ¢ (4 3 g PIB
Date: 05/02/18 Time: 13:48
Sample: 1988 2016
Included observations: 28
Autocorrelation Partial Correlation AC PAC Q-Stat Prob
B R 1 -0.147 -0.147 0.6749 0.411
e ] 2 0.001 -0.021 0.6750 0.714
| . B 3 -0.063 -0.068 0.8101 0.847
el I el I 4 -0.369 -0.399 55720 0.233
*. ] 5 0.146 0.023 6.3548 0.273
*| | R 6 -0.092 -0.106 6.6787 0.352
B ] 7 0119 0.028 7.2447 0.404
] L] 8 0.013 -0.120 7.2522 0.510
] ] 9 -0.058 -0.025 7.4023 0.595
| . *| | 10 0.017 -0.074 7.4160 0.686
*| | A | 11 -0.174 -0.155 8.9130 0.630
| . R | 12 -0.050 -0.208 9.0418 0.699
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 gorad) dwdd & d31d AN

Date: 05/02/18 Time: 13:50
Sample: 1988 2016
Included observations: 29

: 5(.3)‘5?#(;

Autocorrelation Partial Correlation AC PAC

Q-Stat

Prob

|******| |******|

0.864 0.864
0.704 -0.168
0.542 -0.094
0.443 0.154
0.357 -0.065
0.271 -0.086
0.193 0.018
0.133 0.002
0.076 -0.074
0.030 0.005
-0.007 -0.002
-0.043 -0.064

|*****| *l |
|**** | *l |
|*** | |* |
|*** | |
[ | I
[ I
[ |-
[ 1
e I
e I
e I

N2o©ONO U A WN =

23.967
40.464
50.621
57.686
62.458
65.319
66.842
67.597
67.855
67.898
67.901
68.001

0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000

U good! duwdd &g 413 AV

Date: 05/02/18 Time: 13:51
Sample: 1988 2016
Included observations: 28

Autocorrelation Partial Correlation AC PAC

Q-Stat

Prob

|** | |**

0.240 0.240
-0.211 -0.285
0.022 0.180
0.146 0.027
-0.036 -0.061
-0.016 0.079
-0.012 -0.094
-0.082 -0.050
-0.063 -0.026
-0.013 -0.040
-0.016 0.003
-0.029 -0.018

**l | **l |
(.
.1

|*

*

N2 ©ONOUAWN =

NI

1.7927
3.2337
3.2507
3.9966
4.0445
4.0538
4.0598
4.3426
4.5155
4.5228
4.5351
4.5790

0.181
0.199
0.355
0.406
0.543
0.669
0.773
0.825
0.874
0.921
0.952
0.971
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Date: 05/02/18 Time: 13:52

Sample: 1988 2016

Included observations: 29

Autocorrelation Partial Correlation AC PAC Q-Stat Prob
[*****| B e 1 0.774 0.774 19.221 0.000
[**** | ] 2 0.663 0.159 33.841 0.000
[¥*** ] 3 0562 0.019 44.755 0.000
[*** ] 4 0475 -0.003 52.854 0.000
[*** ] ] 5 0.386 -0.040 58.432 0.000
.| 1. 6 0.292 -0.071 61.761 0.000
.| ] 7 0.228 0.001 63.883 0.000
. ] 8 0.165 -0.023 65.053 0.000

N | . ] 9 0.101 -0.049 65.508 0.000
e | .| 10 0.043 -0.039 65.595 0.000
e | .| 11 -0.017 -0.057 65.609 0.000
e | .| 12 -0.060 -0.024 65.798 0.000

Dgead) dwded dgpr a913 D> ¢ 8 o3y 3LPIB

Date: 05/02/18 Time: 13:52

Sample: 1988 2016

Included observations: 28

Autocorrelation

Partial Correlation

AC

PAC

Q-Stat

Prob

***l | ***l
**l
i
“l

* *l

i

“l

I *l

-0.453
-0.032
0.008
0.025
0.004
-0.080
0.045
0.012
-0.009
-0.007
-0.049
12 0.011

To0ONOOO R WN

-0.453
-0.299
-0.202
-0.108
-0.049
-0.132
-0.093
-0.056
-0.044
-0.040
-0.113
-0.135

6.3837
6.4176
6.4198
6.4416
6.4421
6.6879
6.7680
6.7739
6.7779
6.7805
6.8981
6.9044

0.012
0.040
0.093
0.169
0.266
0.351
0.453
0.561
0.660
0.746
0.807
0.864
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Sample: 1988 2016

A Aryd wies 9 1 By sl

Included observations: 26

Lag LogL LR FPE SC HQ
0 -76.36299 NA 0.005687 6.181768 6.375321 6.237504
1 5.250223 131.8367 3.73e-05 1.134598 2.102365 1.413280
2 24.27992 24.88498 3.26e-05 0.901545 2.643525 1.403172
3 58.62005 34.34013* 1.05e-05* -0.509234* 2.006959* 0.215338*
il gr el il 1 10 (3 gl
Unrestricted Cointegration Rank Test (Trace)
Hypothesized Trace 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None * 0.850504 93.37491 47.85613 0.0000
At most 1 * 0.705071 45.86275 29.79707 0.0003
At most 2 0.426183 15.33727 15.49471 0.0528
At most 3 0.056394 1.451152 3.841466 0.2283
Trace test indicates 2 cointegrating eqn(s) at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level
**MacKinnon-Haug-Michelis (1999) p-values
Unrestricted Cointegration Rank Test (Maximum Eigenvalue)
Hypothesized Max-Eigen 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None * 0.850504 47.51217 27.58434 0.0000
At most 1 * 0.705071 30.52548 21.13162 0.0018
At most 2 0.426183 13.88611 14.26460 0.0573
At most 3 0.056394 1.451152 3.841466 0.2283

Max-eigenvalue test indicates 2 cointegrating eqn(s) at the 0.05 level

* denotes rejection of the hypothesis at the 0.05 level

**MacKinnon-Haug-Michelis (1999) p-values
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sl popenas 3400 0 11 By 3oeks

Vector Error Correction Estimates

Date: 05/10/18 Time: 11:22

Sample (adjusted): 1992 2016

Included observations: 25 after adjustments
Standard errors in () & t-statistics in []

Cointegrating Eq: CointEq1 CointEq2
LOGPIB(-1) 1.000000 0.000000
LOGG(-1) 0.000000 1.000000
LOGGE(-1) -90.66592 -71.28386
(12.6023) (9.89830)
[-7.19440] [-7.20163]
LOGGF(-1) 119.6476 93.51470
(16.2603) (12.7714)
[ 7.35826] [7.32217]
C -479.5776 -371.5661
Error Correction: D(LOGPIB) D(LOGG) D(LOGGE) D(LOGGF)
CointEq1 -0.644285 1.804390 0.840584 -0.088323
(0.35327) (1.13270) (0.46167) (0.13534)
[-1.82377] [ 1.59300] [ 1.82074] [-0.65259]
CointEqg2 0.823567 -2.307837 -1.071932 0.105941
(0.44914) (1.44009) (0.58696) (0.17207)
[ 1.83364] [-1.60256] [-1.82623] [ 0.61568]
D(LOGPIB(-1)) 0.236775 -1.494709 -0.083059 0.038863
(0.27663) (0.88695) (0.36151) (0.10598)
[ 0.85594] [-1.68522] [-0.22976] [0.36671]
D(LOGPIB(-2)) 0.190907 -1.303875 -0.532017 -0.240982
(0.27797) (0.89125) (0.36326) (0.10649)
[ 0.68680] [-1.46298] [-1.46456] [-2.26291]
D(LOGPIB(-3)) 0.014234 -0.149393 0.018820 -0.027830
(0.10930) (0.35045) (0.14284) (0.04187)
[0.13022] [-0.42629] [0.13176] [-0.66462]
D(LOGG(-1)) 0.246369 1.224179 0.905772 -0.157264
(0.43531) (1.39575) (0.56889) (0.16677)
[ 0.56596] [0.87708] [ 1.59218] [-0.94298]
D(LOGG(-2)) -0.272640 1.001642 0.096053 -0.118943
(0.33612) (1.07772) (0.43926) (0.12877)
[-0.81113] [ 0.92941] [0.21867] [-0.92367]
D(LOGG(-3)) -0.179756 0.935167 0.574226 0.165486
(0.27870) (0.89362) (0.36423) (0.10678)
[-0.64497] [ 1.04650] [ 1.57657] [ 1.54986]
D(LOGGE(-1)) 0.273136 -1.045237 -0.429276 -0.377123
(0.33021) (1.05877) (0.43154) (0.12651)
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[0.82715] [-0.98721] [-0.99475] [-2.98099]

D(LOGGE(-2)) 0.314250 -0.581951 -0.278360 -0.378082

(0.39535) (1.26762) (0.51666) (0.15146)

[0.79487] [-0.45909] [-0.53877] [-2.49619]

D(LOGGE(-3)) 0.012622 0.145050 -0.241863 -0.192463

(0.37346) (1.19742) (0.48805) (0.14308)

[ 0.03380] [0.12114] [-0.49557] [-1.34518]

D(LOGGF(-1)) -0.200912 1.067897 0.619061 0.062788

(0.35748) (1.14621) (0.46718) (0.13696)

[-0.56202] [0.93168] [ 1.32511] [ 0.45845]

D(LOGGF(-2)) -0.413391 0.493955 0.172935 -0.073381

(0.23893) (0.76610) (0.31225) (0.09154)

[-1.73015] [0.64477] [ 0.55383] [-0.80164]

D(LOGGF(-3)) 0.059657 0.303003 0.503158 -0.060367

(0.28295) (0.90723) (0.36978) (0.10840)

[0.21084] [ 0.33399] [ 1.36071] [-0.55688]

C 0.109399 -0.083148 -0.121658 0.337706

(0.27765) (0.89022) (0.36284) (0.10637)

[ 0.39402] [-0.09340] [-0.33529] [ 3.17484]

R-squared 0.963177 0.635071 0.505707 0.880798

Adj. R-squared 0.911625 0.124170 -0.186303 0.713916

Sum sq. resids 0.417472 4.291821 0.712987 0.061275

S.E. equation 0.204321 0.655120 0.267018 0.078278

F-statistic 18.68353 1.243040 0.730780 5.277966

Log likelihood 15.68169 -13.44640 8.991133 39.66735

Akaike AIC -0.054535 2.275712 0.480709 -1.973388

Schwarz SC 0.676790 3.007038 1.212035 -1.242063

Mean dependent 0.120208 0.141529 0.153593 0.135801

S.D. dependent 0.687304 0.700021 0.245156 0.146350
Determinant resid covariance (dof adj.) 1.01E-06
Determinant resid covariance 2.58E-08
Log likelihood 76.53360
Akaike information criterion -0.682688
Schwarz criterion 2.632655
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Dependent Variable: D(LOGPIB)

Method: Least Squares

Date: 04/30/18 Time: 13:40
Sample (adjusted): 1992 2016
Included observations: 25 after adjustments
D(LOGPIB) = -0.025630)*()*( LOGPIB(-1) - 1.47623069679*LOGG(-1) +
14.5655033077*LOGGE(-1) - 18.4016860095*LOGGF(-1) +
68.9396258235 ) + 0.001586)*D(LOGPIB(-1)) + -0.034269)*D(LOGPIB(-2)) +
0.048637)
*D(LOGPIB(-3)) + 0.996423D(LOGG(-1)) + 0.051272)*D(LOGG(-2)) + 0.096414
*D(LOGG(-3)) + 0.146632)*D(LOGGE(-1)) + 0.296335D(LOGGE(-2)) + 0.099505
*D(LOGGE(-3)) + 0.082589D(LOGGF(-1)) + -0.330285)*D(LOGGF(-2)) +)
0.378346
*D(LOGGF(-3)) + -0.167622)

GBadlall daild

Coefficient Std. Error t-Statistic Prob.

Cc(1) -0.025630 0.029662 -0.864077 0.4060

C(2) 0.001586 0.264004 0.006008 0.9953

C(3) -0.034269 0.268998 -0.127396 0.9009

C4) 0.048637 0.117280 0.414707 0.6863

C(5) 0.996423 0.092156 10.81241 0.0000

C(6) 0.051272 0.306493 0.167285 0.8702

C(7) 0.096414 0.250980 0.384151 0.7082

C(8) 0.146632 0.351483 0.417182 0.6846

C(9) 0.296335 0.431050 0.687471 0.5060

C(10) 0.099505 0.403728 0.246466 0.8099

C(11) 0.082589 0.347890 0.237401 0.8167

C(12) -0.330285 0.255435 -1.293026 0.2225

C(13) 0.378346 0.236804 1.597716 0.1384

C(14) -0.167622 0.249217 -0.672596 0.5151
R-squared 0.951817 Mean dependent var 0.120208
Adjusted R-squared 0.894873 S.D. dependent var 0.687304
S.E. of regression 0.222846 Akaike info criterion 0.134351
Sum squared resid 0.546265 Schwarz criterion 0.816921
Log likelihood 12.32061 Hannan-Quinn criter. 0.323667
F-statistic 16.71505 Durbin-Watson stat 2.106782

Prob(F-statistic) 0.000022
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Apen) jl) il 12 o ke

Pairwise Granger Causality Tests
Date: 05/02/18 Time: 14:18
Sample: 1988 2016

Lags: 3

Null Hypothesis: Obs F-Statistic Prob.
LOGGE does not Granger Cause LOGG 26 4.54256 0.0146
LOGG does not Granger Cause LOGGE 0.15480 0.9253
LOGGEF does not Granger Cause LOGG 26 0.64019 0.5985
LOGG does not Granger Cause LOGGF 9.97661 0.0004
LOGPIB does not Granger Cause LOGG 26 0.48888 0.6941
LOGG does not Granger Cause LOGPIB 59.3689 8.E-10
LOGGEF does not Granger Cause LOGGE 26 2.35440 0.1043
LOGGE does not Granger Cause LOGGF 20.3010 4.E-06
LOGPIB does not Granger Cause LOGGE 26 0.52830 0.6682
LOGGE does not Granger Cause LOGPIB 3.28595 0.0432
LOGPIB does not Granger Cause LOGGF 26 4.41681 0.0162
LOGGEF does not Granger Cause LOGPIB 0.69210 0.5681
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