(B 5l pl Analad Ly o glal) Ana
ISSN 1112-9255
2019 s — 2 22xllcGaladll

12018 —1994 580 il B alal) Y o bl e cldss i uld
S aadY) g igad aladiuly
MEASURING THE IMPACT OF OIL PRICE FLUCTUATIONS ON PUBLIC
SPENDING IN ALGERIA FOR THE PERIOD 1994-2018: USING VAR MODEL
S B daaly (3B jpam
s.cherakrak@univ-skikda.dz
S BaSSu daala calad dung

hibacos@yahoo.fr

(2019/11/01):J 58 ;L5 (2019/10/19): Amalpall gyl «(2019/08/17): andescl) gy s

bstract :

This study aims to know the relationship
Dimensions of transformational leadership
and professional pressures among the
employees of the municipality of Manna in
the governorate Msila in Algeria Where
this study was applied to a sample
consisting of (120) employees were
selected by the method of comprehensive
survey because the study population is
equal to the sample of the study Through
the application of two scales, each
consisting of (15) items (after confirming
the truthfulness and stability) and adopted
the descriptive approach in data analysis to
answer the following questions
1-What is the availability of transformative
leadership dimensions in the mayor from
the point of view of the study sample?

2 - What is the level of professional
pressures among the study sample

3-Is there a correlation  between
Dimensions transformational leadership
and professional pressures in the study
sample?

Keywords : Transformational leadership,
ideal influence, motivational inspiration,
individual

attention, professional pressure
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5.580936- | 5.412243-| 5.5632- 0253320 | 3.0252-| 1.4808-| EXP
4.477085- | 4.4166006- | 4.4256- 0.32234- | 1.4470- | 1.4824-| PET
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6.0410- 6.3393- | 6.6156- 0.9259 3.0026- | 1.3166- | EXP
4.4665- 4.3986- | 4.4121- 0.3158- 1.4470- | 1.5155- PET
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Lags: 2
Null Hypothesis;| Obs F-Statistic Prob.
DPET does not Granger Cause DEXP 23 5.96300 0.0103
DEXP does not Granger Cause DPET
0.80680, 0.4618
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VAR Lag Order Selection Criteria
Endogenous variables: EXP PET
Exogenous variables: C
Date: 02/16/19 Time: 11:43
Sample: 1994 2018
Included observations: 23

Lag LogL LR FPE AIC SC HQ
0 -180.6771 NA 27155.09 | 15.88496 | 15.98370 | 15.90980
1 -151.4686 50.79736* 3041.657* | 13.69292* | 13.98914* | 13.76742*
2 -150.3230 1.793144 3942.126 | 13.94113 | 14.43482 | 14.06529
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Vector Autoregression Estimates

Date: 02/16/19 Time: 11:41

Sample (adjusted): 1996 2018
Included observations: 23 after adjustments
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Standard errors in () & t-statistics in [ ]

EXP PET
EXP1(-1) 0.530131 -0.665997
(0.24512) (1.39516)
[2.16271] [-0.47736]
EXP1(-2) 0.027137 1.196049
(0.19351) (1.10139)
[ 0.14023] [ 1.08595]
PET(-1) 0.083784 0.907026
(0.04152) (0.23634)
[2.01776] [ 3.83788]
PET(-2) -0.009906 -0.120103
(0.05205) (0.29627)
[-0.19031] [-0.40538]
C 12.06490 -4.839617
(5.60100) (31.8790)
[ 2.15406] [-0.15181]
R-squared 0.780789 0.769461
Adj. R-squared 0.732076 0.718230
Sum sg. resids 172.0557 5573.751
S.E. equation 3.091707 17.59696
F-statistic 16.02818 15.01945
Log likelihood -55.77731 -95.77437
Akaike AIC 5.284984 8.762989
Schwarz SC 5.531830 9.009836
Mean dependent 35.79153 56.46826
S.D. dependent 5.972995 33.15049
Determinant resid covariance (dof adj.) 2659.929
Determinant resid covariance 1629.144
Log likelihood -150.3230
Akaike information criterion 13.94113
Schwarz criterion 14.43482
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VAR Residual Serial Correlation LM Tests
Null Hypothesis: no serial correlation at lag order h
Date: 02/16/19 Time: 12:05

Sample: 1994 2018
Included observations: 23

Lags LM-Stat Prob
1 0.653709 0.9569
2 3.469829 0.4825
3 1.668905 0.7964
4 7.830978 0.0980
5 2.404789 0.6618
6 1.280203 0.8647
7 13.66372 0.0084
8 3.712677 0.4463
9 14.78278 0.0052

10 17.72049 0.0014
11 8.624930 0.0712
12 4.985956 0.2887

Probs from chi-square with 4 df.
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VAR Residual Portmanteau Tests for Autocorrelations
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Null Hypothesis: no residual autocorrelations up to lag h
Date: 02/16/19 Time: 12:09
Sample: 1994 2018
Included observations: 23

Lags| Q-Stat] Prob| Adj Q-Stat Prob, df
1 0.016143 NA¥ 0.016876 NA¥ NA*
2 4.057884 NA* 4.443546 NA* NA*
3 5.747821 0.5695 6.386973 0.4954 7
4 11.25356) 0.4223 13.05182 0.2900 11
5 13.79379 0.5412 16.29767| 0.3625 15
6 14.66756] 0.7435 17.47982 0.5574 19
7 23.31969 0.4422 29.91725 0.1518 23
8 24.29694)  0.6138 31.41571] 0.2544 27
9 29.81877| 0.5267 40.48729 0.1184 31

10 32.96249  0.5668 46.04926 0.1002 35
11 35.67770 0.6222 51.25341 0.0905 39
12 36.77420, 0.7369 53.54609 0.1300 43
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VAR Residual Heteroskedasticity Tests: Includes Cross Terms
Date: 02/16/19 Time: 12:08

Sample: 1994 2018
Included observations: 23

Joint test:
Chi-sq df Prob.
52.53446 42 0.1278
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Period S.E, EXP PET
1 3.091707, 100.0000 0.000000
2 3.588901 84.83409 15.16591
3 4.037853 67.17766 32.82234
4 4.408787 56.36403 43.63597
5 4.685494 49.90880 50.09120
6 4.896583 45.69849 54.30151
7 5.063064 42.74294 57.25706
8 5.196780 40.57201 59.42799
9 5.305069 38.93284 61.06716

10 5.393155 37.67163 62.32837
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Dl cplal) 8 L3 sl ey sl Uas 8 el e Lol e & Cledall (53
L) 8 i) Ay SV Al 3% 10,13 250a 3 B alead S i 3 cJashalls
9,027 syalall Al b Joail (alday) 8 Cpains) LA Lol (e ¢35 <%13,96 ) Al

%
Laill yrad dowally cplall 33a0 Hlod) 230 maag 19 Jgan
Period SE. EXP PET
1 17.59696 10.13339 89.86661
2 24.28098 13.96899 86.03101
3 26.72639 12.69446 87.30554
4 28.02318 11.57455 88.42545
5 28.97436 10.82981 89.17019
6 29.74529 10.27833 89.72167
7 30.37790 9.855403 90.14460
8 30.89504 9.528447 90.47155
9 31.31725 9.273389 90.72661
10 31.66253 9.072349 90.92765
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Dl (t=1) a5l J3A Dexp il A Adlsde dora &ilaa) ()
Sl han T 5V 138 ays IV sgall 4 PET b ye0 ) sow o) (Aexp=544691.3)

a5l sk
Al i) Jiss sy 110 Jgaa
Response of EXP1:
Period EXP PET]
1 3.091707 0.000000
2 1.169683 1.397641
3 0.161269 1.843376
4 -0.053706 1.769254
5 -0.034662 1.585955
6 -0.002524 1.422205
7 0.008977 1.287638
8 0.009896 1.171241
9 0.008500 1.066376
10 0.007316 0.970729
Response of PET:
Period EXP) PET]
1 -5.601636 16.68156
2 -7.139895 15.13061
3 -2.884467, 10.78952
4 -0.467169 8.413109
5 0.151352 7.361506
6 0.152238 6.726511
7 0.080129 6.166676
8 0.045398 5.628926
9 0.035700) 5.124980
10 0.033103 4.663098
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