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Abstract:
The study aims at identifying the most important determinants of public spending in Algeria

using the VAR model during the period 1980-2017. Through the results of analysis of the motor
behavior of the model, especially in the analysis of public expenditure variance, GDP and oil
collection represented a contribution rate of about 16% and 22%, respectively, in the interpretation
of variability of the variance of the prediction error of the variable of public expenditure. We also
obtained through the results of the pulse response analysis. The shock of the first year in GDP by
one deviation To Kebbe's vigilance In public spending during the first three years by 57%, 84% and
54%, respectively. As for the oil revenue, shocks caused large public spending disorders during the
years between 66% and 75% Suggest the significant importance of shocks in the variable GDP and
petroleum collection in explaining future fluctuations in public
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BEM 3946.953 4805 341 1.217481

CH 18.229 6.587 0.361361
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Matrice de corrélation (Pearson (n}) :

Variables GE PT o7 GDP M X POP INF BM CH PX
GE 1 0,807 0,98 0,954 0,963 0,478 0,844 -0,401 0,992 -0,730  -0,457
PT 0,807 1 0,788 0,881 0,739 0,725 0,832 -0,463 0836 -0,634 -0,615
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WAR Lag Order Selection Criteria

Endogenous variables: DGDP DGE DFPFOP DPT DOT
Exogenous variables: C

Date: 05/04/193 Time: 20:22

Sample: 1980 2017

Included observations: 23

Lag LoglL LR FFPE Al sSC Ho
o -1240 944 (SN 4 Z9e+26 TE5E 51174 F5 73848 F5 58803
A -1166 402 121 9777 Z2AT7e+25 FTZ2.50920 T3 BG6OGE6 T2 96695
=2 -1116.598 66 40503 5 40e+24 T1.00594 F3 50012 F1.84515
e -1068.453 49 603255* 1.82e+24* 6960323 T323113* TFTO.82391*
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Wector Autcregression Estirnates
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313 LU sgomy 18] oy Ul (Test LMy jlex) s dize slaxSU 3l BLEYI LS o5
08 st iad ¢ ) fkeze 315 BL5)) 350y oo Bagiall 2z dl) e Lo VI Uis dazey 5 Slodd fodozs
ssoey pe e ST 5 agiald ae il Jod LS [ las V) e i 33000 Jlez=V) s slazeVl  h=4
P gkl 3 g 9o LS ol DU 513 Ll

VAR(3) Thged Test LMyl doe :(08)(.3) Jged!

VAR Residual Serial Correlation LM Tests
Diate: 05/04/19 Time: 21:01

Sample: 1980 2017

Included observations: 33

Mull hypothesis: Na serial correlation atlagh

Lag LRE* stat df Prob. Rao F-stat df Prob.
1 3010279 25 0.2205 1277703 (25, 31.2) 0.2559
2 23.98827 25 05201 0.940773 (25, 31.2) 0.5577
3 2618740 25 0.3977 1.056439 (25, 31.2) 0.4374
4 27.07617 25 0.3521  1.104900 (25, 31.2) 0.3917

Mull hypothesis: Mo serial correlation atlags 1to h

Lag LRE* stat df Prob. Rao F-stat df Prob.
1 3010279 25 0.2205 1.277703 (25, 31.2) 0.2559
2 53.82479 50 0.3302 0.924273 (50, 17.0) 0.6039
3 A 75 A A (75, NA) MA
4 MNA 100 MNA A (100, NA) A

*Edgeworth expansion corrected likelinood ratio statistic.
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Eviews10 Clr puw J 1slbas] iUl Slus] o el

Jiz Jols w5 Ledel 0L g s20 g2 SVl Jled 3l LU Jlgl eadll 5 (2) o3, ISt 0]
3513 09y Bl OF o uSB 5 bl L V) s aods U ngdas dfliam] Aygine 13 T (o 2
, r . L] r - - - o .
Test d’homoscédasticité Sledl s o Hle) 3-5

55}‘»:5\ u;”ﬁ dhad opld O jles) doe (09)93) dj.\.?,d\
VAR Residual Heteroskedasticity Tests (Levels and Squares)
Drate: 05/04/19 Time: 21:11

Sample: 1980 2017
Included observations: 33

Joint test:
Chi-sg of Prob.
450.9328 450 0.3506

Individual components:

Crependent R-squared F(30.2) Prob. Chi-sq(320) FProb.

resi*res 0916383 0730617 07201 3024063 0.4534
res2*res2 0.972635 2 369516 0.2405 32.09695 0.32620
res3*res3 0.947407 1.200840 0.5553 31.26445 0.4025
resd*resd 0967153 1.962969 0.2941 31.91606 0.3714
res5*ress 0.998827 56. 765041 00175 32.96129 0.3242
resZ*res- 0.949803 1.261427 0.5381 31.24349 0.3987
res3*res 0674834 0.138357 0.9973 22 26952 0.8441
res3*res2 0870861 0.449572 0.8743 2873840 0.5314
res4*res 0976625 2785402 02927 2222862 0.2570
res4 resz 0.957948 1.518678 0.4750 21.61229 0.3858
resd4*res3 0.976204 2734978 0.2032 3221475 0.3576
res5*res 0.932835 0.925912 06476 30.78355 0.4261
resb*res2 0.928429 5694866 01602 3261816 0.3394
resS*res3 0.9752806 2630820 0.3130 32.18443 0.3590
res5*res4d 0.995786 1575417 0.0614 32 86094 0.3286
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(Décomposition de la variance) s\ L5 . 1-6
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Wariance Decomposition of DGE:

Period S E. DGDOP DGE DoT DRPOP DPT
1 152 2672 14 12741 68 66721 16.02754 1. 167140 0010698
2 1921893 27. 785632 43 45815 12.84847 Q.779226 1512852
2 243 0340 22 3TB23 56.64607 9792106 1.279177 9907421
4 257.9852 2043616 50.27496 1266302 1.296504 14.229327
5 2740117 1817626 5200977 12523132 1.4535891 15.80494
1 2832738 17.47107 532.19156 1220020 1.533061 15.60410
T 291.74320 17.03620 55.24088 11.53116 1451711 1474005
a8 306 6756 1667133 5287612 10.84024 1.384711 18 22760
2] 317 5866 15. 73488 49 B67 36 10.60729 2 412668 21 37780
10 323 3327 16.40681 48 77640 10. 73081 2 400164 21.68581
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