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Dependent Variable: PIB
Method: Least Squares
Date: 05/26/18 Time: 14:59
Sample: 2001 2016
Included observations: 16

Variable Coefficient Std. Error t-Statistic Prob.

C 215742.4 244239.0 0.883325 0.3931

GT 169.9638 51.00561 3.332256 0.0054

oT -214.1410 81.57077 -2.625217 0.0210
R-squared 0.465540 Mean dependent var 118787.0
Adjusted R-squared 0.383316 S.D. dependent var 432529.0
S.E. of regression 339661.8 Akaike info criterion 28.47665
Sum squared resid 1.50E+12 Schwarz criterion 28.62151
Log likelihood -224.8132 Hannan-Quinn criter. 28.48407
F-statistic 5.661817 Durbin-Watson stat 1.868787
Prob(F-statistic) 0.017039
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PPIB =215742.4 + 169.9638*GT — 214.1410*OT

(0.883) (3.332y (-2 .625)
R%2-0.46 R20.38 DW-=1.8687
SCR=339661.8 N=16 F=5.661 prob:0,01 70
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Heteroskedasticity Test: White

F-statistic 9102.495 Prob. F(5,10) 0.0000
Obs*R-squared 15.99649 Prob. Chi-Square(5) 0.0069
Scaled explained SS 23.93053 Prob. Chi-Square(5) 0.0002

Test Equation:

Dependent Variable: RESID*2
Method: Least Squares

Date: 05/26/18 Time: 15:44
Sample: 2001 2016

Included observations: 16

Variable Coefficient Std. Error t-Statistic Prob.
(@ 5.52E+10 7.34E+09 7.527777 0.0000
GT"2 29226.48 476.1617 61.37933 0.0000
GT*OT -76296.53 1053.011 -72.45556 0.0000
GT 80300633 5336736. 15.04677 0.0000
oT"2 50133.64 1394.926 35.94000 0.0000
oT -1.07E+08 6896335. -15.47128 0.0000
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Heteroskedasticity Test: White

4.183026 Prob. F(5,10)
10.82454 Prob. Chi-Square(5)
26.63922 Prob. Chi-Square(5)

F-statistic
Obs*R-squared
Scaled explained SS

0.0260
0.1550
0.0001

Test Equation:

Dependent Variable: WGT_RESID"2

Method: Least Squares

Date: 05/26/18 Time: 15:01

Sample: 2001 2016

Included observations: 16

Collinear test regressors dropped from specification

Variable Coefficient Std. Error t-Statistic Prob.
C 3.34E+11 7.91E+10 4.228805 0.0017
GT*OT*WGT"2 -72426.26 22264.59 -3.252980 0.0087
GT*WGT"2 39183888 65814847 0.595365 0.5648
OT "2*WGTA2 33369.48 17636.55 1.892064 0.0878
OT*WGT"2 -30006277 61901323 -0.484744 0.6383
WGTN2 -4.29E+09 5.29E+10 -0.081118 0.9369

Eviews zaliys (e sleie¥l adlball slue] ¢ yiiall

o1 s il e IS2a Y WL s Hy o 5 Hy 285 0,05 s 55T (1 0,055 » probL M) of

sl ol p3oull jlasl 2nyd -1

s il
Raedo 20395 Al (Ws¥:Hy

‘;*._A..Ja 395 s Y ;Ua_;Y\:Hl

89



$3Laid¥ el e psenll BLasY T uled

I Jyadll

idlgaalt slas Y1 wygd Jarque-Bera jLwt g (13) o3 JK

8
Series: Residuals
7 - Sample 2001 2016
Observations 16
6 -
Mean -1.02e-10
S Median -34747.63
Maximum 869883.8
4 1 Minimum -663118.6
Std. Dev. 316207.9
31 Skewness  0.791261
) Kurtosis 5.532221
1. Jarque-Bera  5.944345
Probability 0.051192
0

T
-499998 3 500003
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2,000,000
Forecast: PIBF
1500.000 Actual: PIB
B Forecast sample: 2001 2016
Included observations: 16
10000004 \ Root Mean Squared Error  306167.0
Mean Absolute Error 206972.9
500,000 - Mean Abs. Percent Error 1596.251
Theil Inequality Coefficient 0.411091
0. Bias Proportion 0.000000
Variance Proportion 0.188845
Covariance Proportion  0.811155
-500,000 -
-,000000 b T

T T T T — T T T T T T T T T
01 02 03 04 05 06 07 08 09 10 11 12 13 14 15 16

— PIBF —— £2SE. \
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Correlogram of Residuals Squared

Date: 05/26M18 Time: 15:09
Sample: 2001 2016
Included observations: 16

Autocorrelation Partial Carrelation A PAC Q-5tat  Prob

1 0456 0456 39976 0.046
2 0022 -0236 40073 0135
3 -0.0517 00859 40643 0.255
4 -0.060 -0.070 41519 0.386
5 -0.082 -0.044 43296 0.503
6 -0.068 -0.016 44626 0614
7 -0.044 0023 45234 0718
a8 -0.049 -0.041 46026 0798
9 -0.042 0012 468283 0861
10 -0.041 -0.037 47641 0.906
11 -0.092 -0.092 52534 0.918
12

I
I
|
I
I
I
I
I
I
I
I
I -0127 -0.069 64232 0.883
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Résumé :

Suite a la pénurie des ressources financiére due a la chute du cours du baril de pétrole , la politique
économique préconisé depuis 2013, accorde beaucoup plus de Iimportance au taux de croissance du

PIB hors hydrocarbures les dépenses publique connu des baisses et d'autre priorités ont été initiées .

Notre travail de recherche a conclu qu'il existe réellement un effet direct des dépenses publiques sur le
rythme de la croissance économique par le biais de la demande effectives telle que décrite par

I'économiste ].M.KEYNZ
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