36 —15 (a (2023) 01 :aval) /23 saal)

Agiluiy) aglal) Alaa

gﬁ Aol Auya 0 Al gﬁ alad)

G A0Sl bty sl

(2019-1990) 3,5l ARDL Zikaliiall diajl) clgadl) z3lai Us)
Macroeconomic Determinants OfPublic Spending In Algeria: An
Econometric Study Within The Framework Of ARDL Lagging
Time Gap Models For The Period (1990-2019)

Pl ) de g o Ll

lila.elfetni@univ-biskra.dz

() 58 ad dane dasla !

a.bouabdallah@univ-biskra.dz «(_ilal)s S jad tese dxals’

2023/06/18 : ) ss

2023/02/22 :dsdl gl 2022/12/13 55N )l

Abstract .
This  paper has addressed the
macroeconomic determinants of

Algeria's publicexpenditure using the
ARDL approach for the period from

1990 to  2019. Imports, oil
levies,unemployment,  inflation  as
separate  variables and  public

expenditure are expressed as gross
national expenditure as a share of GDP
as thedependentvariable. The study
concludes that imports, oil levies,
unemployment arethe real determinants
of Algerianpublic expenditure during
the study period.

Keywords: public expenditure,
macroeconomic variables, Algeria, joint
integration, ARDL approach.
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UNIT ROOT TEST RESULTS TABLE (ADF)
Null Hypothesis: the variable has a unit root

At Level
G INF M UNE  OIL_RENTS
With Constant t-Statistic 0.5087  -1.4785  -1.0744 -0.6074 -0.8982
Prob. 09840 05300  0.7115 0.8541 0.7743
n0 n0 n0 n0 n0
With Constant o ictic -3.1986 -1.9078  -1.7079 -2.0758 -1.9444
& Trend
Prob. 01044 06247  0.7208 0.5370 0.6059
n0 n0 n0 n0 n0
Without
Constant & t-Statistic -1.6872 -1.5120  -1.1841 -1.1490 -1.4631
Trend
Prob. 00861 01201  0.2102 0.2221 0.1313
* n0 n0 n0 n0
At First Difference
dG)  dINE)  dM) d(UNE) d(o'Lg)RENT
With Constant t-Statistic -2.9931 -5.4894  -3.1265 -3.9926 -4.7706
Prob. 00478 00001  0.0360 0.0048 0.0007
*% *kk *% *kk *kk
With Constant , o, iictic 31467 -54643  -2.8929 -3.8162 -4.6803
& Trend
Prob. 01155 0.0007  0.1796 0.0306 0.0044
nO *kk nO *% *kk
Without
Constant & t-Statistic -0.5905 -5.4457  -2.8307 -3.9438 -4.5586
Trend
Prob. 04517 00000  0.0064 0.0003 0.0001
nO *kk *kk *kk *kk
Notes:

a: (*)Significant at the 10%; (**)Significant at the 5%; (***) Significant at the 1% and (no)
Not Significant

b: Lag Length based on SIC
c: Probability based on MacKinnon (1996) one-sided p-values.
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- alall G3lasy)
sie Aty aladl GV ae Al dgiee ) Lk ADle dpag v
— Aladl 5ol o) e died Cum %1 Jlia) s5ie xie (0.0007)
Aphaill pe G Lo sase dishall gadll e %6 e 5Sh el (e ads %1
Aladl 3038 aladl BN e olag) 50 Aladl o) Slie) e Al
- Alalall 55l aliaial Mllys alall GV 5245 0)5: 535
(0.0992 )iysine dpusiy alall BN g Lok ADLe el 4y il Ayl L) v
%l < Ay il lall 8833l et il Cua %10 Jladial (ggine xie
Al ae Gl Lo a5 skl sad) 3 %400 e SSh Gy aagp
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Lginall Ao oy Cun Lsina s Ao ol alad) BEYL admll D v
Jamay pdaill 4 s K Gun %10 Jlia) g5ia 2 (10.0948 )=
%0.08 (st J)dias aalyiy sA) 5 alall GEY) 4 e pus ) a5 %l
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(2019-1990) 5 sl Al Al 33 5 1 ) (B alad) (3LAINS ALY CluabaBY) i asaal)

CointEq(-1)* -2.733210 0.259962  -10.51386 0.0000
R-squared 0.976695 Meandependent var 0.104915
Adjusted R-squared 0.955184 S.D. dependent var 0.084458
S.E. of regression 0.017880 Akaike info criterion -4.903456
Sumsquaredresid 0.004156 Schwarz criterion -4.274408
Log likelihood 76.74493 Hannan-Quinn criter. -4.722313

Durbin-Watson stat 3.084035

Eviews 10 zalin clajiae Je aldeYh oballl dlae) e jiaall
sl zisad il (Eveiws 10 )malpm 4lau¥h 5 3 &) Jeaall o
oy « ARDL  diagie Gis duhall cilyiiad Ja¥) spuad cilaleall 5 ECMUail
il 5 5mS Aad a5 (- 2.733210) aied Lo gl Uadll Jabea o Jsaall (e
Al aied Jaaty WY ) o Jy bae Bl o 55 Bl Aygine (g5inay 5 Al
sl A G Cay Levie aal ey 18 (% 273.3) Ay dpiey 558 S
sidll (4 (% 273.3) Aty maualy 43l Al aied oo (-1 )aall 4 il
il LS%97 e JSU zasalll il IS paaill Jales Juay Lo 52 1305 (1)
So il G clded) U1 jpadl) ad) Gildes Gygine el Joaall 3 i)
JaVl & ailane e ol Bl Gl e S Y Alad) dadae lae ol G

- %10 e 5S) a5 0.9208) — Aysine dnsi 0xSh L sag il
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 3.364643 Prob. F(2,6) 0.1047

Obs*R-squared 13.74480 Prob. Chi-Square(2) 0.0010
Eviews 10 zalin Glajiae Je aldeWh obalill dlae) e jiaall
Llldal PA e Al Judusial) 13 Ll SY(Breusch—Godfrey) laal dag
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Allaay) ded ol X5 L g ¢ UadSU cplal) AEe (e I3y =3saill o) (ARCH)
L 13a5 %5 dysinall (ssie a5 ((0.2383 ) pdd sl Lalall 4l
s Jull 5 ol @l udy zasadl 1 ) o pall (Al paall A Jod
-z dpal) il Ana b (e
Okl CBas) plddl: 5 Jgaad)
Heteroskedasticity Test: ARCH

F-statistic 1.465613 Prob. F(1,23) 0.2383
Obs*R-squared 1.497626 Prob. Chi-Square(1) 0.2210

Eviews 10 zaliy Glajie Je alaeWh ofialll dlae) (ai jiuaal)
7 IS5 PA e 1 Al s Jlidl-z
Al g Lol 7 Jedd)

Series: Residuals
5 Sample 1994 2019
) Observations 26
4+ Mean 6.49e-16
Median -0.000254
3 Maximum 0.021178
Minimum -0.029986
Std. Dev. 0.012893
2 Skewness -0.060651
Kurtosis 2.584115
1
Jarque-Bera  0.203314
ol | | | | | Probability 0.903339
-0.03 -0.02 -0.01 0.00 0.01 0.02
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