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Abstract : Article info

Received

The research paper aims to stady and analyse the relationship between the 29/04/2021
government expenditure and the economic growth during the period 1996-2019, also § Accepted

the stady tries to build an econometric model is baised en annual data by using Co- 25/05/2021
integration methodology and error correction model (ECM). This study concludes

that there is a balanced long-term relationship between the independent variable Keywords:
(government expenditure) and the dependant variable (economic growth) ,indeed, government

the correction average is of a statistical signifiance in 5% where as the rate of expenditure

adaptation reaches around 46% to arrive to the long-term. economic growth
model (ECM).
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2003 2002 2001 2000 1999 1998 1997 1996 &l gl
1598274232 | 1528,784383 | 1321028 | 122759404 | 1005108696 | 9394971049 | 9515795992 | 8623075092 Dép
4966,733914 | 4459,00951 | 4227113172 | 4296,669659 | 3384,403737 | 3035053277 | 3130,114957 | 3058,465984 |  GDP

2011 2010 2009 2008 2007 2006 2005 2004 &l gl
4110,941077 | 3278,96939 | 3239,003814 | 3380,425069 | 2629,033322 | 2150,818939 | 1840,887234 | 1720,572078 Dép
10245,78271 | 8802,439924 | 7603375486 | 8907,64922 | 7910,086576 | 7454,305853 | 6783,874037 | 5592,648206 | GDP

2019 2018 2017 2016 2015 2014 2013 2012 &g
3746,594083 | 3823,025958 | 3754,513585 | 397250626 | 4434596583 | 4245,778358 | 376249516 | 4550,724049 Dép
9837,051406 | 10016,81088 | 9576,635562 | 9378,66086 | 9680,104257 | 10456,14918 | 1039780089 | 1045106254 |  GDP
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2003 2002 2001 2000 1999 1998 1997 1996 &l gl
4,55 15,73 761 2214 6,98 -127 10,35 Dép oo
1139 549 -162 2695 1151 -3,04 2,34 GDP s
2011 2010 2009 2008 2007 2006 2005 2004 &l gl
2011 2010 2009 2008 2007 2006 2005 2004 Dép oo
2537 123 -4,18 28,58 2223 16,84 6,99 7,65 GDPgas
2019 2018 2017 2016 2015 2014 2013 2012 &l gl
2019 2018 2017 2016 2015 2014 2013 2012 Dép so

2 182 -549 -1042 4,45 1284 -1732 10,7 GDPgas

(1) @) goelht Stdane [ Jo Slaxe Wl Coll 3l o T jaal
Jor ¥ b B s 1(3) el

Dependent Variable: LGDP
Method: Least Squares
Date: 03/07/21 Time: 17:29
Sample: 1996 2019
Included observations: 24

“Wariable Coefficient Std. Error t-Statistic Prob.

C 2.862965 0.230099 12.44230 0.0000

LDEP 0.766344 0.029623 25.86980 0.0000

R-squared 0968173 Mean dependent var 8. 799818

Adjusted R-squared 0.966727 S.D. dependent var 0.449546

S.E. of regression 0.082002 Akaike info criterion -2.084503

Sum squared resid 0.147933 Schwarz criterion -1.986332

Log likelihood 2701403 Hannan-Quinn criter_ -2 05384538

F-statistic 669 2466 Durbin-Watson stat 1.031038
F’rog F-statistic) 0.000000

(I%P8] c,?ua? C:}C ﬁ-\i’i (4) &’b&\

Dependent Variable: D(LGEDF)
Method: Least Squares

Date: 03/17/21 Time: 1502

Sample (adjusted): 1997 2019

Included observations: 23 after adjustmants

“ariable Coefficient Std. Error t-Statistic Prob.
= D.009125 0.019349 D.ATIT3S 0.6422
DH{LDEFP} 0.645145 0.178803 3608137 0.0018
ER-1} -D.423727 0237173 -1. 786572 0.0592
R-squared 0.395638 hMean dependent var 0050793
Adjusted R-squared 0.3356302 S.D. dependentvar 0.091292
S . E. of regression 0074374 Akaike info criterion -2238318
Sum squared resid 0.110529 Schwarz criterion -2.090210
Log likelihood 28 74066 Hannan-Quinn criter -2 201069
F-statistic 6.573611 Durbin-WWatson stat 1.701448

FProb(F-statistic} 0.005394

ol Oguy ot ooeaas z348 s (5) gl

Dependent Variable: D(LGDP)

Method: Least Squares

Date: 03/07/21 Time: 17:31

Sample (adjusted): 1997 2019

Included observations: 23 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

D(LDEP) 0.695577 0.140645 4.945619 0.0001

ERR(-1) -0.463286 0217708 -2.128020 0.0453
R-squared 0.389925 Mean dependent var 0.050793
Adjusted R-squared 0.360874 S.D. dependent var 0.091292
S _E. of regression 0072984 Akaike info criterion -2.314209
Sum squared resid 0.111860 Schwarz criterion -2.215471
Log likelihood 28.61341 Hannan-Quinn criter. -2.289377
Durbin-Watson stat 1.672624
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