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Abstract Keywords

This research examines the impact of the public expending policy on unemployment in

Algeria during the period 1990-2017, which has been based on the analysis of the series time

for study variables and provide the appropriate econometric modelling of the economic fiscal policy ;
relationship between public spending and inflation rate in Algeria, Through the use of the public
econometric analytical approach, and through three axes, the short-and long-term co- spending;
integration relationships during this period in this research, we have achieved several inflation;
outcomes, the most important of which is a causal relationship between public spending and  cointegration;
inflation, as well as a cointegration relation between this two variables in Algeria but is causalite.
circumstantial, Which requires the activation of other economic policies such as monetary relationship.,
policy and the possibility of integration with fiscal policy to achieve the goal of price

stability.
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o= (ADF) alall Laall jlas) ansias oY of sjfise LINF 5 LG gilulad) il <l 1) Lo ddyedl
fsh LS (6 5 ) ADU zilall i 3k
(ADF) dausall jlsb Sp chlas) gl :(02) @J Josa
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bRl ) el oladl duadya.3
e g i)l JuDLLl VAR(D) z3seill P clsadll dae maas e A ¢ gaihal danad) 4l LadY
Shwarz 5  Akaike (e JSdad ol Gilg Al P ded jbas cue Shwarz 5 Akaike ise JDa
sAul il Je Ulass eViews malin JA (g
VAR gisal b Al clye sse 30a3:(03) A Jgan

Eviews 8 glin cilajia Ao ol glialdl e cra 1 juaal)
g duy K P=1 5 Akaike s dad df Jaan Sl P=3 o Ll Giludl Jeaall DA
Ba ey cal dad S P=13ah ol HQ Ldise Gis el o LYY Lewlad e Shwarz sl
P=1 s e Uy clyid aae (b (ullY)
cbaial) 50 Aad Gy 3 Sabal Aaad) JLEaL as PEL (ool Al Clsadl) axe sladls Sl s
r A Jsandl 8 HLaayl s i e lliass My Ly Lod
A dad) HLad) il 1(04) B Jga

Laadial) Prop F- ilua il
statistic

O A A dsag 0.6341 60.232 DLINF  «wsY DLG
el elasl ol GWYY W 0.0024 11.67 DLG wwwY  DLINF

Eviews 8 cilaia aladiuly olialdl dae) o 1 jaaal)

G i Ay Al Al 3 0.05 (e ST Prob de F-Stastic ded of Jaadb Gl Jsaal) A
osall o 6l ¢(0.0024<0.05) o Laadls um otz Jaray alall BV aals slad) 3 A 3Dke 4
il gaall il Ve b il G Slal) Y1
: (Johansen Test) ¢raliiall Jalsill cpuila g jLid). 4
P Jpanll o suilagn laal il cla
Opmdlrga L) @it © (05) ad) Jgaa
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Jashall Ja¥) 8 adail) Jaees aled) G G 49518 4Dl aag ail ey Nag cda all ol
o ST dmys (V) sl (ge) dapdll (a0 e cpiladid) o oo BSE (o 22y 1 ECM g igad jpais 5
Al hrial) G A0l ADL zaan o Jslad cadimil) Jaray aladl Bl o ide JalS5 dDle a5a g
. Alsiddl
Jushll Ja¥) B idall Jalsil) Aalaa s §

P st e Jyshll Jall @il Jalsall Aobeal a8 aung & OVIEWS  geliy Jlexiuly

LINF =-0.427*LG + 4.90

(2.65-) (4.04)

(te) smenal) Cingfins dflina) Ao Y ol s o A1 1AL

dlas ye Cels gl Jishall JalV1 G elpdad) QoK) dlabee i (e JaadU oMol Al DA (e
ozl Javag aled) BY) oy de ADle a5 LDl G cgyihall AaBY) daglay dpslaid) dyyhill
D Lol e oS0 ) paleai®) culplall Vil 8 Al Sleall Aigpe of o Gl iy
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cadozll Jarae ity Lenlad e Al
D osall) Jal) A il Jalkal) Aslea i o

el 7 dgad Y alaa Al el g el juiall JolSall Alslaal s paiag 3 EVIEWS galipy Jlaniasly
r AUl 2 dsail) 8 Aie saadll Jal1 3 Uaal)

D(LINF) = - 0.11*( LINF(-1) - 2.65*LG(-1) + 18.33 ) - 0.45*DLINF(-1) + 2.29*DLG(-
1)-0.42

[-2.13] [-2.89] [1.265] [-2.62] [2.05]
FS =3.91 , N=26 , R*=0.34
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(04) 62, galad

(01) o3y Goekoll

VAR Lag Order Selection Criteria
Endogenous variables: DLG DLINF
Exogenaus variables:

Date: 03/14/18 Time: 16:27
Sample: 1990 2017

Included observations: 24

Lag Logl LR FPE AlC

SC

1 -12.11795 NA 0.013144 1.343163
2 -8.425708 6.163736 0.013560 1.368809
3

-3.088858 8005276 0.012318* 1.267405*

1.539505*
1.761494
1846432

*indicates lag order selected by the criterion

LR sequential modified LR test statistic (each test at 5% level)
FPE: Final prediction errar

AIC: Akalke information criterion
SC: Schwarz information criterion
HQ: Hannan-Quinn information criterion

(02) 3y ekl

Painise Granger Causality Tests
Date 03/2019 Time: 00:20
Sample. 19902017

Lags: 1

Null Hypathesis: Obs F-Statistic

DLG does nat Granger Cause DLINF 2%
DLINF does nat Granger Cause DLG

0.23263
116739

(03) ¢35 ekl
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Vectar Error Correction Estimates Johansen Cointegration Test

Vector Emmor Carrection Estimates Date; 0314119 Time: 19:44

Date: 03/18/18 Time: 19:54 Sample (adjusted): 1992 2017

Sample (adjusted). 1982 2017 Included obsevations 26 after adjustments

Included observations: 26 after adjustments Trend assumption: No deterministic trend (restricted constant)
Standard errors in ( ) & t-statistics in[ ] Series LINF LG

Lags interval (in first differences). 1 to |

Cointegrating Eq: Cointeq1

LINF(-1) 1.000000 Unrestricted Caintegration Rank Test (Trace)

Hypathesized Trace 005
Hakh _{Q[i%iﬂ?‘%l} No.of CEls) FEigerwalue  Statistic  Critical Value

i,
[-2.89651] Nome* 0508564 2238813 2026184

c 1833102 Mmost!  0.MR4 40070 9164546

Emor Comection: D(LINF)

CointEqf 0110132
(D.05167)
[-2.13160]

DILINF(-1)) -0.453785
(0.17311)
[-2 52135]

D(LG(-1)) 2 299581
(1.11883)
[ 2.05589]

-0.427550
(022719)
[-188192]

R-squared 0348026
Adj. R-squared 0.259121
Sum sq. resids 12.56215
S.E. equation 0.755650
F-statistic 3914561
Log likelihood -27 43610
Akaike AIC 2418151
Schwarz SC 2611715
Mean dependent -0.058942
S.D. dependent 0877904
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