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Abstract :

This research aims to analyze the relationship between government spending and
economic growth in Algeria during the period (1970-2013), and the test theses
explanatory theory of the relationship between these two variables, namely the law of
Wagner and Keynesian hypothesis. Based on the econometric Methods used in
modern research, represented mainly in tests of Stationarity, and the theory of co-
integration and Granger causality, the results reveal the existence of evidence that
there is a equilibrium relationship in the long term between government spending and
economic growth, and moreover, the analysis reveals the existence of impact of
causality in both directions, which supports both the Wagner's law and the hypothesis
Keynes.

Keywords : Government spending, economic growth, Wagner's law, Hypothesis
Keynesian, Cointegration, Granger causality.
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o el Ayl A 23l i e X, Aluludl & ) il &l 3 ADF
: (Régis Bourbonnais, 2012, P164) (s -l
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modfl]:  AX = pX— Y BAX . +4
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| ~ 4(n/100)’
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Agasee S0 Gl gl e W38 PP Ladl e cAutoregressive AR (313 jassy)
Autoregressive Integrated Moving d—lee dda ) 53331 gia dyie 3l ALulid) =Y
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Gla e Sl 8 S Y Laclal) DA 7 3Laill OLS ddad 50 ol 1
¢ 438 o) cililas)
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Al & Jeailly 5 e Audadl of ) 250 L 55 905 (e sl £ sall Jlaal)
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0.0000 0.0002 . .
-25.88261 -13.39732 o) Al
(-1.949097) (-1.949097) (1)
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il () J8 A Nad) odn 8 ¢ LNGGDP Alududl Gl Cilad il (st Sy
Gl o s Alall ol 8 aa g ) JSLiad) (e (LNGGDP el Casy LNYN
el o G (I3 i) da g (sl eAadise (sSE Le 18 Le il A3l Al
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Cilay clgald o) el Al AN 6 4 pdl it At ) <l gmdl) (e 22a] o000
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Aol la) ey ¢ Lo e ol g3l B Al G ) o liel @l
Ot el sl Caay A olady) B VAR 3 jasd) daie zisad i jadl jal
Gl oY 6 _iud) gy @ jial Hladiu) @S ki LS (LNGGDP 5 LNYN
DLNYN eV cpey 3alin Jalls @) ) psiall JastV) Jesy 3 i) dis
: sk LS DLNGGDP

P P
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2 =4 (Granger) _laal oY ‘VAR(P) sl auliadl P odsia @ padl) axe apaas
Ot daaaal) duie 3 5 sadl (e J8 5 50aY) ol CclS 138 duia 1 8 padl) LAY Lulua
1 L il 8 ety Capa gl 8 Uad ) g5 3D 3 Al o) Jalas
led ol Ailiie 28 Adli) ()5S Aagmial) 5 gl o ST 5 sl dyia 3l 8 gadll il
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: (Régis Bourbonnais, 2012, P185)

AIC(p Ln(det\z \) 2

el lafyloa o p ¢l ddlor e n ey o etk rds
i) pella) .z 3sall Bl il @ i) il — ) Adghean s )
i) 2 SC o AIC (5 ke (e By
P (820 2011 (e (3d) hlad pa) n jlid) & ghad Jaa
padladl Ly ity g saiall druall o (]
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DLNYN, =y + Y 5. DLNYN,; + &prvvvvvr €)
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P N—K ¢ 38l pe Ll 85 0 allaall 2 K¢ Abal aaai 0oz Cus
a5y %5 4 sins (5 s Yo (sl B e Jsandl o3 254 el Gils 0
O A ADle a5ay o oSl Hh8 lad) ot g Llall N—K 5wl p Ay s
< (Rl B sy s Ul 00 e oSall 65y ol puiall o Lgae
DLNYN il Cawsy DLNGGDP il o (sf cpaall m b b i (Adsaal) Fy
.DLNYN sl le DLNGGDP iiall 5 sine ,ili cllia an gy AT ey
Al e sl (m i L) s o(2) Aoleall ALl < gladll i ) S5y 4
H, :Zp“ei =0

i=1
D gla®Y) gaillg oasSall BN Gm dpad] 2l LA Guksd (@
G ey Al ADLAll ol e L) 5 e el DL sladl aaa]

p M Jsanll 8 Ay pead) il e liliasd of EViews8 gali  Liediiad

4llite pUay <) 5l Schwarz g Akaike b a1 (4) Jgaadl
5 4 3 2 1| Wy

-5,98 | -6,11 | -5,99 | -5,06 | -4,63 | AIC
-5,04 1 -5,35|-540|-465|-439| SC

EViews8 gl y cila i o ol Galdl dac) 1 jaadl

) fa sl Ly 5 <SC,AIC s kme oo W) Glia o oMel Janll e Ll
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DLNYN_ DLNGGDP (m adl s R,s.uu Jkadl Lul.‘u : (5) Jgaad)
Pairwise Granger Causality Tests

Sample: 1870 2013

Lags: 3

Mull Hypothesis: hs  F-Statistic Froh.
DLMYM does not Granger Cause DLMGGDP 40 4.45157 0.00949
DLMGGDP does not Granger Cause DLMYMN 290628 00492
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