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Abstract : Article info 

The research paper aims to stady and analyse the relationship between the 
government expenditure and the economic growth during the period 1996-2019, also 
the stady tries to build an econometric model is baised en annual data by using Co-
integration methodology and error correction model (ECM). This study concludes 
that there is a balanced long-term relationship between the independent variable 
(government expenditure) and the dependant variable (economic growth) ,indeed,  
the correction average is of a statistical signifiance in 5% where as the rate of  
adaptation reaches around 46% to arrive to the long-term. 
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    :  
1996 -1999:   

     
        

1994 .  1996 862.30   . 
  

          1998    1.27%  
   6.98 %1999 . 

    2000 -2014  :    
          

    
      1227.59  

2000  22.14%          3380.42        
200828.58. % .201020112012    

2012 4550.72  . 
2013 2014  ) -17.32  (%

  2013    3762.49  
2014  . 

    2015-2019:      
    2014.        2018    

   2015   
  4.45 %  4434.59    

)-10.42   (%2016    3972.50    2017  2019     ) –5.48  (%
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-  2008    2005    6783.87       21.30% 
      2008

    12.61%  2009 760.37  
  8907.64    2008  -14.61%

2008 .  
    2010  2011  2012      

 .  
      2013    2019      -0.5  -1.79%  

   2018        2.8%   2015 4.59%  
  .  

3.2.2  :  

   
 " " 

  " ) "Wagner’s Law (    
  

   )201733 (  
    :"  " 

3 :   " "   

  
  
  
  
  
  

Source:  R.Cauvery and other, « Public Finance Fiscal Policy », 3rd edition, chand & 
company Ltd, New Delhi, 2007, P 55. 
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X
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 Y : 

X :.  
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 (0. )   
 ( ) = 0  
 ( ) ( )  
 = 0 
 ( ) = 0 
 ( ) = 0 
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  )Spurious Regression (  
)2018124( .)Unit Root Test( 

               )Augmented 
Dickey Fuller(     )KPSS(   )Phillips et Perron(    

   ) PP(            
 .  

(Phillips et Perron ; 1988)  
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"  (Damodar & Dawn C, 2009, p. 758)      
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    3  2  1  3  2  1  
T.st  Prob  T.st  Prob  T.st  Prob  T.st  Prob  T.st  Prob  T.st  Prob  

é   0.3055  0.7631  -  -  -  -  -  -  -  -  -  -  
  0.4041  0.690  2.055  0.0525  -  -  -  -  -  -  -  -  

  0.248  0.987  1.842  0.3520  2.64  0.996  -  -  -  -  2.95  0.0023  
  0.0047  0.996  -  -  -  -  -  -  -  -  -  -  

 0.691  0.497  1.88  0.0731  -  -  -  -  -  -  -  -  
  0.5862  0.970  1.748  0.970  2.55  0.996  -  -  -  -  3.343  0.0019  
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3.3    
  
  

 .  
       "  ) x y  (    

     )2017
413 (  

-  ) x y  ( 
- Y X   
- Y ~I(1);        X ~I(1) 

-     
~I(0) 

   )2009  676 (.    
        ( ) 

      
Engle-Granger .(  

   
 (Régis, 2015, p. 304)   

 * :  
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              :    
 

Eviews  ) )3 ((:    
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   :.  

= 2.8629 + 0.7663 é +  
                                                             )25.86 (       )12.44 ( 
                                                            )0.00 (      )0.00 (  

= 0.9681          = 24                              = 669.24     = 0.00 
= 0.9667                                              = 1.03                                     
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é   0.3304  0.7449  -  -  -  -  

  0.3933  0.6987  0.0839  0.9339  -  -  
  3.1260  0.1249  2.699  0.0893  2.7641  0.0080  
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 ) 1 :(2001   ( )  

 1996 1997 1998 1999 2000 2001 2002 2003 

Dép  862,3075092 951,5795992 939,4971049 1005,108696 1227,59404 1321,028 1528,784383 1598,274232 

GDP 3058,465984 3130,114957 3035,053277 3384,403737 4296,669659 4227,113172 4459,00951 4966,733914 

 2004 2005 2006 2007 2008 2009 2010 2011 

Dép  1720,572078 1840,887234 2150,818939 2629,033322 3380,425069 3239,003814 3278,96939 4110,941077 

GDP 5592,648206 6783,874037 7454,305853 7910,086576 8907,64922 7603,375486 8802,439924 10245,78271 

 2012 2013 2014 2015 2016 2017 2018 2019 

Dép  4550,724049 3762,49516 4245,778358 4434,596583 3972,50626 3754,513585 3823,025958 3746,594083 

GDP 10451,06254 10397,80089 10456,14918 9680,104257 9378,66086 9576,635562 10016,81088 9837,051406 
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 1996 1997 1998 1999 2000 2001 2002 2003 

Dép      10,35 -1,27 6,98 22,14 7,61 15,73 4,55 

GDP      2,34 -3,04 11,51 26,95 -1,62 5,49 11,39 

 2004 2005 2006 2007 2008 2009 2010 2011 

Dép    2004 2005 2006 2007 2008 2009 2010 2011 

GDP    7,65 6,99 16,84 22,23 28,58 -4,18 1,23 25,37 

 2012 2013 2014 2015 2016 2017 2018 2019 

Dép    2012 2013 2014 2015 2016 2017 2018 2019 

GDP    10,7 -17,32 12,84 4,45 -10,42 -5,49 1,82 -2 
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