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Abstract:

This study aims to know the nature of the relationship of government
investment spending with the total investment volume expressed by the total
accumulation of fixed capital and its impact on it .where the study proved
using the standard method and employing a error correction model on the
existence of a positive relationship between them, if government investment
spending increases One unit investment increased total investment by 0.02
one, this explains that government investment spending affects total
investment in the long run, as the study also demonstrated that government
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investment spending reflects 29.73% of the change in total investment And
the remainder expressed in other transactions have not been incorporated and
this is what such as investing explains that government investment spending
alone is not enough to increase the size of the total investment).

Keywords: Govemment investment spending, Total investment, the gross accumulation of

Fixed Funds Errot Correction model
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Dependent Variable: LABFF

Method: Least Squares

Date: 10/29/19 Time: 17:28

Sample: 1990 2017

Included observations: 28

Prob. t-Statistic Std. Error  Coefficient Variable
0.0000 25.62096 0.036123 0.925496 LDIG
0.0000 5.430315 0.237978 1.292297 C
7.283172 Mean dependent var 0.961901 R-squared
1.177298 S.D. dependent var 0.960436  Adjusted R-squared
0.003241 Akaike info criterion 0.234174 S.E. of regression
0.098399 Schwarz criterion 1.425769  Sum squared resid
656.4335 F-statistic 1.954622 Log likelihood
0.000000 Prob(F-statistic) 1.069127  Durbin-Watson stat
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Dependent Variable: DLABFF

Method: Least Squares
Date: 10/29/19 Time: 17:30
Sample(adjusted): 1991 2016

Included observations: 26 after adjusting endpoints

Prob. t-Statistic Std. Error  Coefficient Variable
91040. 0.419019 0.064157 0.026883 DLDIG
0.0202 -2.494806 0.076198  -0.190099 RESIDO1(1)
0.0000 8.115773 0.017883 0.145136 C

0.152438 Mean dependentvar ~ 0.297328 R-squared
0.087137 S.D.dependentvar  0.236226  Adjusted R-squared
-2.203998 Akaike info criterion 0.076152 S.E. of regression
-2.058833 Schwarz criterion 0.133381 Sum squared resid
4.866103 F-statistic ~ 31.65197 Log likelihood
0.017284 Prob(F-statistic) 9325971.  Durbin-Watson stat
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-2.6560
-1.9546
-1.6226

1% Critical Value* -2.716700

ADF Test Statistic

5% Critical Value

10% Critical Value

*MacKinnon critical values for rejection of hypothesis of a unit root.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(RESIDO1)
Method: Least Squares

Date: 10/29/19 Time: 17:29
Sample(adjusted): 1992 2017

Included observations: 26 after adjusting endpoints

Prob.  t-Statistic Std. Error Coefficient Variable
0.0120 -2.716700 0.235694 -0.640311 RESIDO1(-1)
05726 0.572018 0.214692 0.122808 D(RESIDO1(-1))

0.006763 Mean dependent var 0.264539 R-squared
0.242370 S.D. dependent var 0.233895 Adjusted R-squared
-0.189336 Akaike info criterion 0.212140 S.E. of regression
-0.092559 Schwarz criterion 1.080083 Sum squared resid
1.484460 Durbin-Watson stat 4.461366 Log likelihood

Eviews" maliys e slexe¥l Sl slae] oo 2 yobiall

Laad ol z3gedll 020, sll/

-3.7076 1% Critical Value* -2.662520 ADF Test Statistic
-2.9798 5% Critical Value
-2.6290 10% Critical Value

*MacKinnon critical values for rejection of hypothesis of a unit root.

Augmented Dickey-Fuller Test Equation

Dependent Variable: D(RESIDO1)

Method: Least Squares

Date: 10/29/19 Time:17:36

sample(adjusted): 1992 2017

Included observations: 26 after adjusting endpoints

Prob. t-Statistic Std. Error Coefficient Variable
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00139 -2.662520 0242805 -0.646473 RESIDO'(-1)
05712 0574519 0219961 0126372 D(RESIDO(-1))
08526 -0.187865 0042863 -0.008052 c
0006763 Mean dependent var 0265666 R-squared
0242370 S.D. dependent var 0201810 Adjusted R-squared
-0.113946 Akaike info criterion 0216537 SE. of regression
0031219 Schwarz criterion 1.078428 Sum squared resid
4160441 F-statistic 4481299 Log likelihood
0028693 Prob(F-statistic) 1483583 Durbin-Watson stat
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-4.3552 1% Critical Value* -3.049658 ADF Test Statistic
-3.5943 5% Critical Value
-3.2321 10% Critical Value

*MacKinnon critical values for rejection of hypothesis of a unit root.

Augmented Dickey-Fuller Test Equation

Dependent Variable: D(RESIDO1)

Method: Least Squares

Date: 10/29/19 Time: 17:37

Sample(adjusted): 1992 2017

Included observations: 26 after adjusting endpoints

Prob. t-Statistic Std. Error Coefficient Variable

0.0059 -3.049658 0231916 -0.707263 RESIDO1(-1)

0.5422 0.619065 0.208135 0.128849 D(RESIDO1(-1))

0.0855 -1.800833 0.089170 -0.160581 C

0.0678 1.920695 0.005428 0.010425 @TREND(1990)

0.006763 Mean dependent var 0.371119 R-squared

0.242370 S.D. dependent var 0.285363 Adjusted R-squared

-0.192046 Akaike info criterion 0.204890 S.E. of regression

0.001507 Schwarz criterion 0.923561 Sum squared resid

4.327598 F-statistic 6.496599 Log likelihood

0.015295 Prob(F-statistic) 1.615775 Durbin-Watson stat

Eviews" galiy e sbere¥ls CIall slael o 2 yaball
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Abff

Dig

Aud|

141.87

047.7

1990

215.77

058.3

1991

27797

144.00

1992

324.13

185.20

1993

407.54

235.90

1994

541.82

296.90

1995

639.44

301.60

1996

638.11

273.50

1997

728.75

250.00

1998
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789.79 187.00 1999

852.62 337.90 2000

965.46 357.40 2001
177130 452.90 2002
1265.16 787.80 2003
1476.90 638.03 2004
1697.64 806.90 2005
71969.45 1075.14 2006
2462.12 1434.63 2007
3228.34 1973.27 2008
3811.41 1946.37 2009
4350.92 1807.86 2010
4620.30 1934.50 2011
4992.417 282041 2012
5690.89 2544.20 2013
6446.69 2941.717 2014
7041.67 3885.78 2015
7467.34 3176.84 2016
7691.09 229137 2016

ons.publication comptes economiques-2000-2014.n 709. Alger.et

les comptes économiques en volume .2000-2014.n 710. Alger.
Banque d’Alger. annexe. tableaux statistiques2011. 2017.

Lois de finances 1990-2017
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