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Abstract Keywords
This research paper aimed to study the effect of oil price changes on public spending in Publiques
Algeria, and the study used standard modeling methods, where the DEKI test was applied dépenses ;
immediately to the developer and the estimation of the self-regression beam (var) model on Petroleum
an annual time series for each of the public expenditures expressed at a growth rate The prices ;
financial amounts spent by the state and the annual price of a barrel of oil and represent the modéle
immediate prices of OPEC basket materials during the period (1990-2017). The results of the faisceau
study found a short-term direct relationship between the price of oil and public spending, and d'auto-
a positive impact of oil prices on the growth of the rate of public spending in Algeria during régression
the study period, that is, there is a direct relationship between oil prices and public spending. (var).
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a5 (B alal) G o Sl sl cllis A /Adle s apdy Edens ) Jo (bl
(2017-1990)358 A Ll

: @addlVI
sl s S keal i O g Jsa

DG G

Tt Tc Tt Tc

-3.60 *-5.71 -3.59 -2.82 6 sl

-2.98 *-7.16 -2.98 -2.84 5 z sl

-1.95 #-7.29 -1.95 ~1.84 4 235l

Tt Tc Tt Tc

-3.60 4.1 ~3.59 -1.62 6 7 35ail

-2.98 *-4.46 -2.98 -1.31 5 z sl

-1.95 *-4.53 -1.95 -0.34 4 735l

Eviews10 zalin clayie Jo alaieWh oballl dhe) (a2 jaadll

Date: 12/20/M19 Time: 18:45

Sample (adjusted): 1992 2017

Included observations: 26 after adjustments
Trend assumption: Linear deterministic trend
Series: G PP

Lags interval (in first differences) 1 to 1

Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace o005
Mo, of CE(s) Eigenvalues Statistic Critical value FroD =
MHone 0.3170325 1265114 15.4947F1 Q0.0920
At most 1 o.1z22881 2 TETO46 28414566 o.05322

Trace test indicates no cointegration at the 0.05 level
= denotes rejection ofthe hypothesis atthe 0.05 level
**MacKinnon-Haug-Michelis (1999) p-values

Eviews10 melin clajie e alieWh Ghalill dhae) e 2 jradll

il ) il 02 by Gald
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Pairwise Granger Causality Tests
Date: 12/20/19 Time: 18:51
Sample: 1990 2017

Lags: 1

rull Hypothesis: Obs F-Statistic Prob.
DOPFP does not Granger Cause DG 26 6. 42187 o.0185
DG does not Granger Cause DPP 0.043212 0.8373

. Eviews10 malin cilajie Je dlaeWh Ghalill dlae) e 2 jadll

I i) e zaga i il 1(03) ) Gale

Wector Autoregression Estimates

Drate: 12/20019 Time: 18:55

Sample (adjusted) 1992 2017

Included abservations: 26 after adjustments
Standard errors in () & t-statistics in []

DG DPP
DGS-1) -0.291939 -15. 76367
(0.7279) (75.9282)
-1.68955] 0. 207 65]
DPPC-1) 0001220 D.O0OF7F186
(0. 00048) (0.21156)
[ 2.52414] [0.26485]
L= 0001574 1.265582
(0.00F22) (3.17451)
[0.21787] [ 0.39867]
R-squared 0 .z18888 0. 008744
Adj. R-sguared 0.259661 -0.0F 7452
Sum sq. resids o.021101 GO05.2881
S.E. equation 0036772 15. 16072
F-statistic 5.384145 0. 101449
Log likelinood 50.57961 -107.6457
Akaike AlC -2.659970 2.511211
Schwarz SC -2.514805 B 656376
Mean dependent 0002127 1.303462
S.D. dependent 0.0427T32TF 15.56904
Determinant resid covariance (dof adj.} 0.321163
Determinant resid covariance 0.259150
Leog likelinood -56.23028
Akaike information criterion 4. 756945
Schwarz criterion S5.07F 7275

. Eviews10 malin clajie o dlaieWh Ghalll dlae) e 1 jadll

LM loa) &5t :(04)a8) Gale

VAR Residual Serial Correlation LM T...
Mull Hypothesis: no serial correlation ...
Date: 1212119 Time: 14:14

Sample: 1990 2017

Included observations: 26

Lags Lr-5tat Prob
1 7.5961654 01090
2 4885134 0.2993

Probs from chi-square with 4 df.

Eviews10 malin Glajyia o ofinlill dlae) e 1 sl
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Ljung-Box jlidl &t : 05 o8 ald

Date: 12/21/19 Time: 14:18
Sample: 1990 2017
Included observations: 26

Autocorrelation Fartial Correlation AC PAC Q-Stat Prob
I O [ I O [ 1 -0.185 -0.185 09975 0318
[ = I [ I 2 -0.208 -0.251 23144 0314
I = I oo 3 0184 0098 33833 0326
I I I I 4 0002 0012 33834 0496
IO I IO I 5 -0164 -0.111 43176 0.5085
I ! I = ! 6 0247 0199 65327 0366
I oo I a1 7 0070 0115 67222 0458
[ I I n 8 -0.097 0063 7.1013 0526
I I I I 9 0021 0001 7.1209 0625
I a1 I mo 10 0110 0078 TF.6727 0.661
[ I I I 11 -0.080 0008 79818 0715
[ I IO I 12 -0.085 -0.117 83535 0757

. Eviews10 maliy clajiae o dlaie Wl ofalll dae) e 1 jnadl)

jarque-Berra jlial zitiz 06 o3 Galdl

Series: RESIDO
T4 Sample 1990 2017
Observations 28

= Mean -2 50e-18
- Median -0.001997
4 Maximum 0.086181
Minimum -0.068330

e Std. Dev. 0.035271
Skewness 0.430916

24 Kurtosis 3.056061
] Jargue-Bera 0.B08055
o Probability 0.857528

0.05 0.00 0.05 0.10

. Eviews10 maliy clajiae o dlaie Yl ofalll dae) e 1 juadl)

Al gl Ciladall i) il ¢ (07) o Gale
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Response of DG to DPP
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. Eviews10 malin cilajie Je dlaeWh Ghalll dlae) e 1 jadll

sl Ut ol ladl 3w ¢ (08) &) Gale
FPercent DG variance due to DPP
100
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. Eviews10 malin cilajie e dlaeWh Ghalll dlae) e 2 jadll

e aYlg ialegd) VI
1-  Manfred Gartner, .(2016) .Macro economics, 5th Ed, Pearson Education, USA . ,

2-  Richard T. Froyen .(2013) .Macro economics Theories and Policies , 10th Ed, Pearson Education,
USA.
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224-197 claiiall cidlaly dabaidy) clud )
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