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Abstract : Article info

Our objective from this research paper to measure the impact of public spending on §§ Received

inflation rates in Algeria between 1990-2020, public spending is considerd one of 13/02/2022
the most effective tools which treating situations complete use or inflationary | Accepted

gaps ,and the reach the goal of the study we adopted on methodology econometric 15/03/2022
through use testing the stationarity of data by applying "Dicky Fuller augmented

and Phillips-Perron " ,and Bound Testing Approach for co_integeation and estimate Keywords:
Autoregressive-Distributed Lag model. v" Expenditure.

The results revealed slots long _term between changing and a positive presencs of § v Inflation.

public spending on inflation rates. v" Bound Testing Approach.
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ARDL Bounds Test
Date: 01/31/22 Time: 12:24
Sample: 1994 2020

Included observations: 27
Mull Hypothesis: Mo lang-run relaticnships exist

Test Statistic Value kK

F-statistic 7131733 1

Critical Value Bounds

Significance 10 Bound 11 Bound
10% 4.04 478
5% 4.94 573
2.5% 577 6.68
1% 5.84 7.84
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Long Run Coefficients

Yariable Coefficient Std. Error {-Statistic Prob.
LG 0.342600 0.048508 T.062796 0.0000
C -8.894455 5714747 -1.556404 0.1361
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ARDL Cointegrating And Long Run Farm
Dependent Variable: LINF

Selected Model: ARDL(Z, 4)

Date: 01/31/22 Time: 12:34

Sample: 1990 2020

Included observations: 27

Cointegrating Form

Variable Coefficient Std. Error t-Statistic Prob.
D{LIMF(-1)) -0.279403 0185986  -1.502277 0.1485
DiLG) 1.349655 1.642265 0821825 04214
D{LG(-1)) 1.881247 2.084531 0.902430 03781
D(LG(-2)) -0.963474 1.8990648  -0.434000 06339
D(LG(-3)) 2.450808 1.3497949 1.815684 0.0g52
CointEqg(-1) -0.627629 0188832  -3.156587 0.0052

Cointeq = LINF - (0.5776*LG -8.8945 )
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COSIMO w3y (2016) ooy ,sls 2y (2016) et LI g o posio Bulysy Bslas¥) 3l as
(2016) Mohsen Mehrara and Mohsen Behzadi Soufiani and Sadeq Rezaei 1,35 (2011) MAGAZZINO
A e L SR ) Bl e b el U Dl e b, sl B W S By O e
cglie me ey (Oladsy ek @i eSH" 2 o Lpanr 1221 slazed el e b Ll e T L oleady
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Cash el ) s Ol o Lo S Y1 a8 e s SO ) plisy) U] o352 Lo g2

L sl daseddl Ol W 5.5

s Al JIBLOYL celas W oy g bLs VI alSCii e g Y 350

D (B9 Ayl el ) ¥ gl jlasi-

ot 4oy Quabte=21.02 o B Qstar=5.93 &l 0 L (102 o3, IK2d L) ljung box les! IS e
o2l st e Bl ay St dhude Sl Akl 03] aal) (g5les B LUV SMles mea 6T Ho 22,4
ljung box ket wits 12 K&

Date: 013122 Time: 12:35

Sample: 1990 2020

Included observations: 27

C-statistic probabilities adjusted for 2 dynamicregressors

Autocorrelation Partial Correlation AC PAC  Q-5tat Prob®
IO I g o 1 -0102 -0102 0.3135 0576
I I I I 2 0012 0003 03190 0853
[ I (| 3 -0.061 -0.060 04396 0932
I O I [ i 4 -0.2585 -0.2¥1 26511 0618
(N I n 5 04101 0048 30109 0.698
I I I I 6 -0.017 -0.004 3.0217 0.806
I O I (I T 0178 -0.240 42565 0750
[ I I 8 0114 0020 47951 0779
I I I no 9 0002 0067 47953 0852
IO I (I o 10 -0.103 -0.184 52884 0871
I I (I 11 -0.012 -0.153 52951 0916
IO I (| 12 -0110 -0.045 58309 08920

*Probahbilities may not be valid for this equation specification.
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jarque-Berra jlas1 gsts 13 Kl

T
Series: Residuals
54 Sample 1994 2020
Observations 27
54
Mean -2.32e-15
4 Median 0.074280
Maximum 1.1737E1
34 Minimum -1.858930
Std. Dev. 0.588772
4 Skewness  -0.548158
Kurtosis 4 419822
1=
Jarque-Bera 3.519354
4 T T Probability 0.183704
-15 -110 15 a0 as 10

Eviews10 gy ol 2 Jo slexeVl Ul slas] e plaall

relas S 30 LYl jlest -

LI gkl (8 Aomsgn LV s il aes e Al BT B Sl aulys | 3
B9l Skl GV LYY jl) B 16 Jgul

Breusch-Godfrey Serial Correlation LM Test

F-statistic 0807862 Prob F{1.18) 0.3806
QObs*R-squared 1.158742 Prob. Chi-Square(1) 0.2815

Eviews10 qsby; ol e slazeVU iU slae] (e |yl

el 223 s e a5B 1(06) @By Jgidt (3 domeny sl kel 3101 L3S (Breusch-Godfrey) slas! i
liss ARDL(2,4) dexall CL’J""M e @‘ru odeze 313 BLs)) s5mg s s L5 JuL, %5 Hgian (Syn i
LM asla>| of F-stat. ale>| Jlantul

! o) A sl -

DA J gl (3 Amsge a2l g ARCH jLas) Lis psuzs

ARCH )l mil T Jgd
Heteroskedasticity Test ARCH

F-statistic 0.099592 Prob. F{1.24) 0.7550
Obs*R-squared 0.107446 Prob. Chi-Square{1) 0.7431
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