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Abstract

This paper aims to provide an important framework for the development of different models of the relationship between
GDP and government spending additionality to some other indicators that affect the rate of economic growth in Algeria,
and through the use of a linear model linking the relationship between the various previous variants, which will help us in
making suggestions on strategies alternative to raise growth rates and hence future trends analysis. And thus determine
the level of government spending to be introduced to achieve the desired economic growth rates in the long term.
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(Eviews9.) &l e Lo sleie¥l Ul slue] (ot yuualdl

VAR LAG ORDER i st sblall olial (ie¥) saall jLas | Ua1 (a9 :VAR z3ge5 alisiuwly jloball Jalas dyuxs -3
Aoy sl sulae elane o0z (4) @3 Joamdl I (a9 sulall (o Aegame (he watay gddly SELECTIR GRITERIO
150 z3gaill bl sbladl Jolas oF ) add plall el o puaz daa=ll mludl JMs ey z3gaill ps Ll
(VAR);Lull 355 Aoy sl | jlias | gilis : (4) o3 Jgu>
VAR Lag Order Selection Criteria

Endogenous variables: PIB
Exogenous variables: C CE G INF USD
Date: 10/07/16 Time: 20:39
Sample: 141

Included observations: 37

Lag Logl LR FPE AIC SC HQ

0 -236.6797 NA* 27654.76 13.06377 13.28146* 13.14051
1 -235.2835 2.339479 27102.07* 13.04235* 13.30358 13.13445*
2 -235.0495 0.379572 28296.47 13.08376 13.38852 13.19120
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3 -234.7106 0.531232 29394.07 13.11949 13.46780 13.24229
4 -233.4860 1.853471 29127.07 13.10735 13.49919 13.24549

*indicates lag order selected by the criterion
LR: sequential modified LR test statistic (each test at 5% level)
FPE: Final prediction error
AIC: Akaike information criterion
SC: Schwarz information criterion
HQ: Hannan-Quinn information criterion
(Eviews9.) Sl yze (de slexe¥l Ul slue] oot yusaldl

SLE VAR 13 lasmsl demie 73908 yuads yomilypmed Al Hlas | cdbany 3w b Gle sl Granger  duued! jlas | mlc -4
O Byt Lphay ol sl plasinl AliS Clbw LS G 9 EXP 9 INF g CEy PIB &lpasll olus Ciamy ) slas]
L&b).}.ﬁi‘)u_mm Jazy .Aj)bé.‘i.m L ol

Granger 4t sLas | il (5) od) Joia
Pairwise Granger Causality Tests

Date: 10/07/16 Time: 20:47

Sample: 141

Lags: 2

Null Hypothesis: Obs F-Statistic  Prob.
CE does not Granger Cause PIB 39 0.16985 0.8445
PIB does not Granger Cause CE 0.59043 0.5597
G does not Granger Cause PIB 39 1.44590 0.2497
PIB does not Granger Cause G 15.7162  1.E-05
INF does not Granger Cause PIB 39 1.31251 0.2824
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PIB does not Granger Cause INF 0.08911 0.9150
USD does not Granger Cause PIB 39 0.00285 0.9972
PIB does not Granger Cause USD 0.04887 0.9524

(Eviews9.) Sl yie de slexe¥l Ul slue] oot yusaldl

(VAR) adsylny Jadell 3saidl jouds il (6) oy sz

Estimation Proc:

LS12PIB @ CCEGINFUSD

VAR Model:

PIB = C(1,1)*PIB(-1) + C(1,2)*PIB(-2) + C(1,3) + C(1,4)*CE + C(1,5)*G + C(1,6)*INF + C(1,7)*EXP

VAR Model - Substituted Coefficients:

PIB = -0.272183962346*PIB(-1) - 0.0972427250437*PIB(-2) + 60.4990125373 + 5.9786729612*CE -
1.69595944296e-05*G - 5.52879832029*INF + 0.0010125304893*EXP
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(1) o8y 3=l
pianll Jare claally alull cllbe | Jla¥ Jall mldI(%) | golaiy! salICE alall BlasYiG ESRRT
EXP Usd PIB

(%) (%) 73 skde
9.2 5118,64 7.94 7.5 1340800 1974
10.1 5241,3 5.05 5 1906800 1975
11.2 5860,03 8.39 8.4 2011800 1976
12 6414,58 5.26 5.3 2547300 1977
17.2 6732,39 9.21 9.2 3010600 1978
115 10354,76 7.48 7.5 3351500 1979
9.6 14540,72 0.79 08 4401600 1980
14.6 15338,99 3.00 3 5765500 1981
6.7 13980,23 6.40 6.4 7244500 1982
6 13635,98 5.40 5.4 8482500 1983
8.1 13805,84 560 3.3 9159800 1984
10.5 13664,03 3.0 3.7 9984100 1985
12.4 8188 0.40 0.4 1018170 1986
7.4 9525,77 -0.70 -0.7 1039770 1987
5.9 9163,45 -1.00 -1 1197000 1988
9.3 10369,3 4.40 4.4 1245000 1989
17.9 14545,66 080 08 1365000 1990
25.9 13311,32 -1.20 -1.2 2121000 1991
31.7 12154,24 1.80 1.6 4201310 1992
20.5 10880,27 -2.10 -2.2 4766270 1993
29 9585,15 -0.90 0.2 5663290 1994
29.8 10940 3.0 3.8 7596170 1995
18.7 13970 4.10 3.7 7246090 1996
5.7 14890 1.10 11 8451960 1997
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5 10880 510 6.2 8757390 1998
2.6 13040 3.20 3.2 9616820 1999
0.3 22560 3.80 3.8 1178122 2000
4.2 20085,45 3.00 3 1321028 2001
14 20152,48 560 5.6 1550646 2002
43 25957,12 7.20 7.2 1639265 2003

4 34175,41 4.30 4.3 1888930 2004
1.4 48714,92 5.90 5.9 2052037 2005
2.3 57121,83 1.70 1.7 2453014 2006
3.7 63531,24 3.40 3.4 3108669 2007
4.9 82034,75 2.40 2 4191053 2008
5.7 48533,81 1.60 1.7 4246334 2009
3.9 61975,41 3.60 3.6 4466940 2010
45 77581,3 2.90 2.6 5731407 2011
8.9 77123,01 340 3.3 7058173 2012
3.2 69659,42 2.80 2.8 6024131 2013
29 65185,67 3.80 3 6208767 2014

Do okaaedl coldl sluel cpeiyusall
www.ons.dz: sbasdl gbogll olgaadl -
- www.inf.gov.dz: 4515l AW 5,159
http://perspective.usherbrooke.ca/bilan/servlet/BMTendanceStatPays?langue=fr&codePays=DZA&codeStat=NY.GDP.MKTP.
KD.ZG&codeStat2=x
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