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Abstract:

The Algerian economy is among the abundant economies of natural resources, especially oil resources,
which rely heavily on these revenues. Where the level of oil revenues exceed 98% of the total fuel, and the collection
of petroleum, is the main source of funding for a larger proportion of public spending, Resulted in effects that made
macroeconomic indicators contingent, on oil price fluctuations, which also, had a direct impact on the volume of
public revenues, and the volume of public spending. Which became difficult to reduce. Resulting in an imbalance in
the public finances of the state has given the advantage of the inability to end the burdens and the inability of public
balances. In addition, through the standard study shows that it exists Positive relationship between oil revenues and
general government spending, and the proposed model has the potential to predict in the future.
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 21.06982 Prob. F(2,13) 0.0001
Obs*R-squared 12.99199 Prob. Chi-Square(2) 0.0015
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 1.818921 Prob. F(2,11) 0.2077
Obs*R-squared 3.976370 Prob. Chi-Square(2) 0.1369
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Heteroskedasticity Test : White

F-statistic 1.466251 Prob.F(2,14) 0.2641
Obs*R-squared 2.944192 Prob. Chi-Square(2) 0.2294
Scaled explained SS 1.675133 Prob. Chi-Square(2) 0.4328
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Series: Residuals
Sample 2000 2016

54 Observations 17

4 Mean -1.18e-15
Median -0.304133
Maximum 5.594166

31 Minimum -5.157672
Std. Dev. 3.175962

5 Skewness -0.056942
Kurtosis 2.011272

14 Jarque-Bera 0.701641
Probability 0.704110
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A Forecast: EXGF
50 Actual: EXG
~ N | Forecast sample: 2000 2016
Included observations: 17
Root Mean Squared Error  8.926785
Mean Absolute Error 7.064814
Mean Abs. Percent Error  35.77916
Theil Inequality Coefficient 0.171795
Bias Proportion 0.000000
Variance Proportion 0.153169
Covariance Proportion  0.846831
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