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1 0,014534 100 0 0 0

2 0,024148 | 79,08946 | 18,07054 | 1,356463 | 1,483535
3 0,032692 | 77,1964 | 19,98284 | 1,660735 | 1,16003
4 0,041615 | 74,73407 | 22,19178 | 1,250456 | 1,823693
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10 0,075306 | 63,37893 | 29,31988 | 0,562339 | 6,73885
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Diate: 05/08M17 Time: 08:57
Sample: 1990 2015

Included observations: 26
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Date: 05/08M17 Time: 08:57
Sample: 1990 2015

Included observations: 26
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Correlogram of LDEPUB

Diate: 05/08M7T Time: 0856

Sample: 1990 2015

Included observations: 26
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Mull Hypothesis: LGDOP has a unit root
Exogenous: Constant, Linear Trend

Lag Length: 3 (Fixed)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -2.700942 0.2454
Test critical values: 1% level -4 440739
5% level -2.632896
10% level -3.254671
*MackKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: DILGDP)
Method: Least Squares
Diate: 051317 Time: 00:47
Sample (adjusted): 1984 2015
Included observations: 22 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
LGDP{-1) -0.374891 0138800  -2.700842 0.0157
DiLGDP(-1)) 01957449 0174286 1.123150 02779
D{LGDP(-2)) 0136666 01786149 0.765125 0.4553
DiLGDP{-3)) 0262275 0170716 1.536325 0.1440
C 2924883 1.073903 2723602 0.0150
@TREMD{™9907) 0.013126 0.004982 2 634886 0.0180
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Mull Hypothesis: LOEPUB has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 1 (Fixed)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -2.461470 0.3421
Test critical values: 1% level -4.384309

5% level -3.612199

10% level -3.243079

*Mackinnon (1996) one-sided p-values.

Augmented Dickey-Fuller Test Equation
Dependent Variable: DILDEPLB)

Method: Least Squares

Date: 05M13M17 Time: 00:43

Sample (adjusted): 1992 2015

Included observations: 24 after adjustments

Wariable Coefficient Std. Error t-Statistic Prob.
LDEPLB-1) -0.533187 0216613  -2.461470 0.0230
DILDERLUB(-1)) 0.162583 02245349 0723916 04775
C 3553235 1.423089 2496546 0.0214

@TREMD{™9907) 0.023160 0.010004 2315183 0.0313

Mull Hypothesis: LFISORDI has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Fixed)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -2. 283320 04270
Test critical values: 1% level -4 374307

5% level -3.603202

10% level -3.238054

*MacKinnon (1996) one-sided p-values.

Augmented Dickey-Fuller Test Equation
Dependent Variable: DILFISORDI)

Method: Least Squares

Date: 051317 Time: 00:55

Sample (adjusted): 1991 2015

Included observations: 25 after adjustments

Variable Coefficient Std. Errar t-Statistic Praob.
LFISORDI-1) -0.369985 0162038  -2.283320 0.0324
C 2.010554 0.8902040 2228898 0.0364

@TREMD{™9907) 0.017513 0.005821 3.008423 0.0065
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Mull Hypothesis: LFISPET has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 2 (Fixed)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic 0.326339 0.9975
Test critical values: 1% level -4 416345
5% level -3.622033
10% level -3.248592
*Mackinnon (19946) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: DILFISPET)
Method: Least Squares
Date: 051317 Time: 00:57
Sample (adjusted): 1993 2015
Included observations: 23 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
LFISPET(-1) 0.0984970 0.303275 0.326339 0.7479
Di{LFISPET(-1)) -0.515065 0281559  -1.829332 0.0840
Di{LFISPET(-2)) -0.356849 0203378  -1.754610 0.0963
C -0.316360 1746113 -0181178 0.8583
@TREMD{™9907) -0.018827 0021543  -0.920367 0.3696
Mull Hypothesis: LFISPET has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on AIC, maxlag=5)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -1.866776 0.3415
Test critical values: 1% level -3.724070
5% level -2 886225
10% level -2 632604
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(LFISPET)
Method: Least Squares
Date: 051317 Time: 00:58
Sample (adjusted). 1991 2015
Included observations: 25 after adjustments
Yariable Coefficient Std. Errar t-Statistic Prob.
LFISPET(-1) -0.217547 0116536  -1.866776 0.0747
C 1.476889 0778025 1.898254 0.0703
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Mull Hypothesis: LFISPET has a unit root
Exogenous: Mone
Lag Length: 0 (Automatic - based on AIC, maxlag=5)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic 0.310016 07674
Test critical values: 1% level -2. 660720
A% level -1.855020
10% level -1.608070
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: DILFISPET)
Method: Least Squares
Date: 051317 Time: 00:59
Sample (adjusted): 1991 2015
Included observations: 25 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
LFISPET(-1) 0.002936 0.009631 0.310016 07592

&>
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Mull Hypothesis: DGDOP has a unit root
Exogenous: Mone
Lag Length: 0 (Automatic - based on AIC, maxlag=5)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -3.681072 0.0007
Test critical values: 1% level -2.664853
5% level -1.855681
10% level -1.608793
*Mackinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(DGDP)
Method: Least Squares
Date: 051317 Time: 01:01
Sample (adjusted): 1992 2015
Included observations: 24 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
DGDP-1) -0.634346 0172326  -3.681072 0.0012
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Mull Hypothesis: DOEP has a unit root
Exogenous: Mane

Lag Length: 1 (Automatic - based on AIC, maxlag=5)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -5.184882 0.0000
Test critical values: 1% level -2 6693589
5% level -1.856406
10% level -1.608495
*Mackinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D{DDER)
Method: Least Squares
Date: 051317 Time: 01:02
Sample (adjusted): 1993 2015
Included observations: 23 after adjustments
Yariable Coefficient Std. Error t-Statistic Prob.
CDEPR(-1) -1.3008349 0.250891 -h.184882 0.0000
C{DDER{-1}) 0206880 0167867 1.232404 0.2314
Mull Hypothesis: DFISORDI has a unit root
Exogenous: Mone
Lag Length: 0 (Automatic - based on AIC, maxlag=5)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -5.829032 0.0000
Test critical values: 1% level -2 664853
5% level -1.855681
10% level -1.608793
*Mackinnon (1996} one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(OFISORDI)
Method: Least Squares
Date: 051317 Time: 01:03
Sample (adjusted): 1992 2015
Included observations: 24 after adjustments
Wariable Coefficient Std. Error t-Statistic Prob.
DFISORDI-1) -1.075689 0184540  -5.829032 0.0000
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Mull Hypothesis: DFISPET has a unit root
Exogenous: Mone
Lag Length: 1 (Automatic - based on AIC,

maxlag=5)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -4.985208 0.0000
Test critical values: 1% level -2 6693549
5% level -1.856406
10% level -1.608485
*Mackinnon (1986) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(OFISPET)
Method: Least Squares
Date: 051317 Time: 01:04
Sample (adjusted): 1993 2015
Included observations: 23 after adjustments
Wariable Coefficient Std. Error t-Statistic Prob.
DFISPET(-1) -1.434330 0287141 -4.8952049 0.0001
D{DFISPET(-1)) 0.1899384 0161464 1176630 0.2525

Pairwise Granger Causality Tests
Date: 051317 Time: 01:.07
Sample: 1990 2015

&>

Aend) Ay il -4- Gl

Lags: 1

Mull Hypothesis: DObs  F-Statistic Prob.
LFISORDI does not Granger Cause LDEPLIB 258 0.02872 0.8670
LOEPUB does not Granger Cause LFISORDI 14.4296 0.0010
LFISPET does not Granger Cause LDEPUB 258 0.20439 (.6556
LDEPUB does not Granger Cause LFISPET 0.28718 0.5974
LGDP does not Granger Cause LDEFPUB 25 7.899023 0.0093
LDEPUB does not Granger Cause LGDP 0.23595 06319
LFISPET does not Granger Cause LFISORDI 258 4 37334 0.0483
LFISORDI does not Granger Cause LFISPET 0.02594 08735
LGDOP does not Granger Cause LFISORDI 258 5 69674 0.0260
LFISORDI does not Granger Cause LGDP 0.02501 08758
LGDP does not Granger Cause LFISPET 25 248673 01291
LFISPET does not Granger Cause LGDP 0.03629 0.8507
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VAR Lag Order Selection Criteria

Endogenous variables: LGDOP LFISPET LDEPUB LFISORDI
Exogenous variables:

Date: 05M3M17 Time: 01:12

Sample: 1990 2015

Included observations: 24

il sl dsyai-5- Gl

Lag LogL LR FPE AlC sC HQ
1 119.7050 MA 210e-09 -5.642087 -7.856718* -5.433728
2 142.1031 29.86409* 1.35e-09* -9.175259* -7.604521 -8.758542*

* indicates lag order selected by the criterion

LR: sequential modified LR test statistic (each test at 5% level)
FPE: Final prediction error

AlIC: Akaike information criterian

SC: Schwarz information criterion

HC: Hannan-Cluinn infarmation criterion

S SIS sl il :-6- gl

Date: 051317 Time: 01:14

Sample (adjusted): 1993 2015

Included observations: 23 after adjustments
Trend assumption: Linear deterministic trend
Series: LGOP LFISPET LDEFUB LFISORDI
Lags interval (in first differences): 1to 2

Lnrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.05
Mo, of CE(s) Eigenvalue Statistic Critical Value Prob.*
Mone * 0.801825 7074577 47 85613 0.0001
Atmost1® 0.554924 3351791 2879707 0.0178
At most 2 0454231 1489916 15.49471 0.0613
At most 3 0.041352 0.871310 3841466 0.3244

Trace testindicates 2 cointegrating egnis) atthe 0.05 level
* denates rejection of the hypothesis at the 0.05 level
**Mackinnon-Haug-Michelis (1999) p-values
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System: UNTITLED

Estimation Method: Least Squares

Date: 0512317 Time: 01:16

Sample: 1993 2015

Included observations: 23

Total system (balanced) observations 23

Coefficient Std. Error t-Statistic Prob.
Ci1) -0.056756 0.042573 -1.333136 02054
C(2) 0352128 0252068 1.396956 01858
C(3) 0.490595 0235958 20791861 0.0580
Ci(d) -0.036999 0.023390 -1.581820 01377
C(5) -0.011838 0.017965 -0.658916 05215
Ci(6) -0.048786 0.045042 -1.083124 0.2984
C{7) -0.093519 0.032557 -2.872416 0.01231
Ci8) 0.046849 0.045201 1.036468 0.3189
C(9) 0.014361 0.048948 0.293390 07739
C(10) 0.014449 0.008846 1.633255 01264
Determinant residual covariance 0.000119

Equation: D{LGDP) = C(1)*( LGDP(-1) + 0.0698168094256*LFISPET(-1) -
1.62296516261*LDEPUB(-1) + 1.05095634131*LFISORDI{-1) -
3.34249445059 ) + C(2PFDLGDP(-1)) + CI2PFDILGDP{-2)) + C(4)
*D{LFISPET{-1)) + C(S5)*D(LFISPET(-2}) + C(B)*DILDEPUB(-1)) + C(T)
*D(LDEPUB(-2)) + C(8*DILFISORDI-1)) + C(OFDLFISORDI-2)) +

C{10)
Observations: 23
R-squared 0.685091 Mean dependentvar 0.031234
Adjusted R-squared 0467078 S.D. dependentwvar 0.019910
S.E. of regression 0.014534 Sum squared resid 0.002746
Durbin-Watson stat 1.4225840

Al pLdl ekl ) Aslak GL) JolST A8Me ppuas il 8- gl

System: LUINTITLED

Estimation Method: Least Squares

Date: 051217 Time: 15:36

Sample: 1992 2015

Included observations: 24

Total system (balanced) cbservations 24

Coefficient Std. Error t-Statistic Prob.
(1) 1.253261 0241755 5184011 0.0001
Ci2) -0.239160 0.238449 -1.002980 0.3308
C(3) -0.054791 0.041300 -1.326654 0.2032
Ci4) -0.008624 0.035138 -0.245434 0.8092
C(5) 0.086564 0.056817 1.523573 0.1471
C(6) -0.042218 0.043187 -0.977574 0.3428
C(7) -0.008703 0.018944 -0.459378 0.6521
] 0023172 0014366 1.613043 01263
Determinant residual covariance 0.000203

Equation: LGDP = C{1*LGDP{-1) + C{2yLGDP{-2) + C(3VLDEPUB{-1) +
C(4*LDEPUB(-2) + C(5\*LFISORDI(-1) + C(EB)*LFISORDI(-2) + Z(7)
*LFISPET(-1) + C(8)*LFISFPET(-2)

CObservations: 24

R-squared 0.996610 Mean dependent var 8.269880
Adjusted R-squared 0.995127 S.D. dependent var 0.249661
S E. of regression 0.017429 Sum squared resid 0.004860
Durbin-VWatson stat 2 326265
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YWEC Residual Mormality Tests

COrthogonalization: Cholesky (Lutkepohl)

Mull Hypothesis: residuals are multivariate narmal
Date: 051317 Time: 01:42

Sample: 1990 2015

Included observations: 23

Component Skewness Chi-sq df Prob.
1 0. 486370 0.906796 1 0.3410
2 -0 773337 2 292528 1 0.1300
3 -0.110074 0.046446 1 0.8294
4 -0.409189 0.641836 1 0.4230
Jaoint 3.88TB05 4 04214
Component Kurtosis Chi-=q df Prob.
1 2 BE2414 0.018141 1 0.89239
2 3.633340 0.384406 1 0.5353
3 2.399982 0.345009 1 0.5570
4 2.988235 0.000133 1 0.9908
Joint 0.747688 4 0.9453
Component Jarque-Bera df FProb.
1 0.924937 2 0.6297
2 2676934 2 0.2622
3 0.291455 2 0.8222
4 0.641968 2 0.7254
Joint 4 535294 g 0.7a57

Autocorrelation JAas) 1A ks Y1 jLas) mls:- 10- =L

VEC Residual Serial Correlation LM T...
Mull Hypothesis: no serial correlation ...
Diate: 0511317 Time: 01:40

Sample: 1990 2015

Included observations: 23

Lags Li-Stat Prob
1 1922692 02571
2 1098174 0.8106

Probs from chi-square with 16 df.
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YEC Residual Heteroskedasticity Tests: Mo Cross Terms (only levels and squares)
Date: 051317 Time: 01:43
Sample: 1990 2015
Included observations: 23

Joint test:
Chi-sq df Prob:
179.8048 180 0.4901
Individual components:
Dependent R-squared F(138,4) Praob. Chi-sq(18) Praob.
res1*res 0.6401449 0.395318 0.9235 1472343 0.628049
resZ*resz 0711277 0.547451 0.8323 16.35938 0.5675
res3*res3 0.8470049 1.230295 04667 19.48120 0.3628
resd*resd 0.679918 0.472045 0.8795 15.63812 0.6178
res2*res 0771388 0.749828 0.7043 17.74193 04728
res3*res 0982686 1261224 0.0123 22 60177 0.2064
res3*ress 0.802121 0.800800 0.6178 18.44879 0.4265
resd*res 0.823268 1.035176 0.54949 18.893517 0.3958
resd*resz 0724708 0.585003 08082 16.66829 0.5460
resd*res3 0724453 0584254 0.8087 16.66242 0.5464
Al Jlgs Julas il =12~ 3ol
Period LDEPUB LFISORDI LFISPET

1 0.000000 0.000000 0.000000

2 -0.001877 0.008947  -0.001080

3 -0.004284 0.009760 0.002073

4 -0.005610 0007876 0.002337

5 -0.005004 0.007375 0.0025749

@ -0.005382 0.005933 0.002853

7 -0.006431 0.004839 0.003223

a -0.007666 0.004444 0.003206

] -0.008771 0.004465 0.003110

10 -0.0085845 0.004465 0.002938

Cholesky Ordering: LGOP LDEFUB LFISORDI ..
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Response of LGDP to LFISFET
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Period SE LGDP LFISPET LDEPUEB LFISORDI
1 0.017429 100.0000 0.000000 0.000000 0.000000
2 0.030839 91.08802 61603583 0.430697 2270898
3 0.041588 88.28228 5.658656 1.434904 4624159
4 0.051340 88.55607 4507533 2204271 4732128
5 0.060240 89.31544 3728780 2330371 4 627411
6 0.0680449 90.06313 3.082084 2476636 4 378146
7 0.075470 90.60193 2551264 2752770 4.094037
8 0.082871 9091273 2.139340 3.149303 3798623
g9 0.090278 91.03527 1.823655 3.608442 3.532638
10 0.087629 891.01784 1.579197 4113278 3.289684

Cholesky Ordering: LGDP LFISPET LDEPUB LFISORDI
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Résumé:

Cette ¢études vise a analyser I’impact des différentes variables de la politique budgétaire sur la
croissance économique en Algérie durant la période (1990-2016) en examinant la relation entre
les recettes fiscales et la croissance économique et en vérifiant la validité de la loi de Wagner qui
explique la relation entre les dépenses publiques et la croissance économique, et en testant 1’effet
de la politique budgétaire sur la croissance économique par ’utilisation du test de causalit¢ de
Granger, et le model des vecteurs autorégressives VAR, ainsi que les fonctions de réponses
impulsion elles et la décomposition de la variance. Les principaux résultats de 1’étude sont: Les
recettes fiscales ont un effet positif et significatif sur la croissance économique a long terme en
Algérie, les dépenses publiques ont une influence négative et statistiquement significative sur Le
produit intérieur brut a long terme et 1’existence d’une relation de causalité entre Le produit
intérieur brut et les dépenses publiques refléte la validité de la loi de Wagner en Algérie.

Mots clés : dépenses publiques, recettes fiscale ordinaire, recettes fiscale pétrolicre, la croissance
économique, vecteurs autorégressives (VAR)
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