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Abstract: In our research paper, we aim to study the relationship of public
spending to imports in Algeria using the methodology of borders during the
period 1985-2017. In this research, we found a long-term common
integration relationship between public spending and imports, based on the
ARDL (1,1), Which confirms the existence of a positive relationship between
them and the elasticity of 1.48, and by estimating the relationship in the short
term, the error correction coefficient is negative and moral (-0.51), indicating
that public expenditure corrects each year the disturbances in GDP by 51%.
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F-Bounds Test MNull Hypothesis: Mo levels relationship
Test Statistic Value Signif. [{"}] 1)
F-statistic 1477122 10%: 5.59 6.26
4 1 55 6.56 7.3
2 5% 746 8.27

1% 874 963
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ECM Regression
Case 5 Unrestricted Constant and Unrestricted Trend

Variable Coeflicient Std. Error t-Statistic Prob.
C -6. 748358 1. 216780 -5.546079 0.0000
@TREMD -0.011745 0.001875 -5.265123 0.0000
D{LDAB) 2 3635638 0.145296 16 26724 0.0000
CointEqg(-1)* -0.510053 0.092150 -5.535035 0.0000
R-squared 0.9298326 Mean dependentwvar 0.018078
Adjusted R-squared 0.822318 3S.D. dependentvar 0120446
S E. ofregression 0.033570 Akaike info criterion -3.8338890
Sum squared resid 0.031555 Schwarz criterion -3.650673
Log likelinood 65 34224 Hannan-Quinn criter. -3.773159
F-statistic 123.6882 Durbin-Watson stat 2.453071

Prob(F-statistic) 0.000000

* p-value incompatible with t-Bounds distribution.
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Levels Equation
Case 5 Unrestricted Constant and Unrestricted Trend

Variable Coeflicient

Std. Error t-Statistic Prob.

LDAB 1.4858444

0.0582484 18.04523 0.0000

EC = LIMP - (1.4884*LDAB )
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Date: 03M7/M19 Time: 15:33
Sample: 1985 2017

Included observations: 32
Q-statistic probabilities adjusted for 1 dynamic regressor

Autocorrelation Partial Correlation AT PAC @-Stat  Prob™
= ! = ! 1 -0.229 0229 1.23272 0175
! / ! . 2 0162 0117 22051 0248
! ! ! ! 2 -0.021 00271 22402 0417
L ! L = ! 4 -0.100 -0.128 3.2315 0.520
! . ! p o 5 0108 0.085 3.6834 0598
= ! [ ! & -0.222 -0.1688 57404 0453
= !  m— ! 7 -0.207 -0.245 7.5997 0.389
L [ 8 -0.120 -0.237 8.2522 0409
v ' g 9 -0.061 -0.086 8.4267 0492
L ‘= 10 -0.166 -0.211 9.7882 0.459
! i} ! /B 11 0260 0.142 13.285 0275
L ! ! ! 12 -0.120 -0.024 14207 0288

A = 12 0114 -0.163 14957 0310

a L ! 14 0084 -0.071 15492 0345

! O 15 -0.026 -0.123 15536 0414

! = Ly ! 16 01326 -0.2326 16796 0399

*Probabilities may not be valid for this equation specification_
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 1.005651 Prob. F(2,25) 03801
Obs*R-squared 2382769 Prob. Chi-Square(2) 0.3038
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Heteroskedasticity Test: ARCH

F-statistic 0505049 Prob. F(5,21) 0.7691
Obs*R-squared 2898231 Prob. Chi-Square(b) 0.7157
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Series: Residuals
s Sample 1986 2017
- COoservations 32
a | Mean 3 T4e-15
Median 0.003560
= Maximum 0.049652
i Minimum -0.073552
= Std. Dew 0.031904
4 Skewness -0.613925
| Kurtosis 2.591194
-z 1 T T T
-0.08 -0.09 -0.04 -0.02 0.00 0.02 0.04 Jarque-Bera 2.232987
Probability 0.327426
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Dwight H. Perkins, Steven Radelet et David L. Lindauer, économie du
développement , 3° édition ,édition de Boeck ,Belgique ,2008 ,p 496.
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