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Abstract:

This research aims to study and analyze the impact of government
spending on economic growth in Algeria during the period 1970-
2014, it has been relying entirely on affecting the Algerian economy
in real terms measured variables dependina on experimental studies.

multiple regression
Résume :

Cette recherche vise a étudier et d'analyser I'impact des dépenses
publiques sur la croissance économique en Algérie durant la période
1970- 2014, il a misé entiérement sur affecter I'économie algérienne
en termes réels variables mesurées en fonction des études
expérimentales.

Les mots clés:: dépenses publiques, croissance économique, la masse
monétaire, régression multiple.
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Dependent Variable: LNPIBR
Method: Least Squares
Date: 05/15/16 Time: 12:25
Sample(adjusted): 1971 2014
Included observations: 44 after adjusting endpoints
Convergence achievedafter 8 iterations
Variable Coefficient Std. Error t-Statistic Prob.
LNM2R 0.292287 0.130141 2.245920 0.0303
LNGR 0.561464 0.129567 4.333397 0.0001
C 2.301299 0.542381 4.242958 0.0001
AR(1) 0.654624 0.141967 4.611099 0.0000
R-squared 0.985599 Meandependent var 10.32275
Adjusted R-squared 0.984519 S.D. dependent var 0.746852
S.E. of regression 0.092924 Akaike info criterion -1.827554
Sumsquaredresid 0.345397  Schwarz criterion -1.665355
Log likelihood 44.20619  F-statistic 912.5533
Durbin-Watson stat 1.891462 Prob(F-statistic) 0.000000
Inverted AR Roots .65
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Series: Residuals
8 — Sample 1971 2014
Observations 44

7 4
6 Mean -1.02E-13
5 Median -0.024099
T Maximum 0.229525

4 Minimum -0.177182
Std. Dev. 0.089624

34 Skewness 0.600062
> | Kurtosis 3.031238
14 Jarque-Bera 2.642332
o Probability 0.266824
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F-statistic 1.970250
Obs*R-squared 7.396684 Probability 0.116352

Test Equation:

Dependent Variable: RESID"2
Method: Least Squares

Date: 05/15/16 Time: 12:37
Sample: 1971 2014

Included observations: 44
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Variable Coefficient Std. Error t-Statistic Prob.

C 0.820375 0.374823 2.188697 0.0347

LNM2R -0.558290 0.261257  -2.136936 0.0389
LNM2R"2 0.028259 0.013530 2.088636 0.0433

LNGR 0.424164 0.208757 2.031854 0.0490

LNGR"2 -0.023143 0.011629  -1.990190 0.0536
R-squared 0.168106 Meandependent var 0.007850
Adjusted R-squared 0.082784  S.D. dependent var 0.011317
S.E. of regression 0.010839 Akaike info criterion -6.104755
Sumsquaredresid 0.004582  Schwarz criterion -5.902006
Log likelihood 139.3046  F-statistic 1.970250
Durbin-Watson stat 2.022010 Prob(F-statistic) 0.118187
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