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2017 41 1990 e Zuka3ll 5401 S5

sl izl ¥l
(GDP) :gsLaid¥l goill @

(2017-1990) Jlea¥! ekl mslidl jokas :(1-11) 03y Jouze!

Hlos Hlde Busgll

Jaae GDP Ladl | Jome GDP Ll | Jaae GDP EYORT

sl sl sl
0.20 11991.56 2010 0.27 4123.51 2000 555.8 1990
0.22 14588.97 2011 0.03 422711 2001 0.52 844.5 1991
0.11 16209.6 2012 0.07 4522.77 2002 0.24 1048.2 1992
0.03 16647.92 2013 0.16 5252.32 2003 0.11 1166 1993
0.03 17228.6 2014 0.17 6149.12 2004 0.28 1491.5 1994
-0.03 16712.69 2015 0.23 7561.98 2005 0.33 1990.6 1995
0.05 1752511 2016 0.12 8501.64 2006 0.29 2570 1996
0.06 18594.112 2017 0.10 9352.89 2007 0.08 2780.2 1997
0.18 11043.7 2008 0.02 2830.5 1998
-0.10 9968.03 2009 0.14 3238.2 1999
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4466.9 2010 1178.122 2000 136.5 1990

57314 2011 1321.028 2001 2121 1991

7169.9 2012 1550.646 2002 420.131 1992

60241 2013 1639.265 2003 476.627 1993

6980.2 2014 1888.9 2004 566.329 1994

7746 2015 2052 2005 759.617 1995

7383.6 2016 2453 2006 724.609 1996

7282.7 2017 3108.7 2007 845.196 1997

41911 2008 875.739 1998

4246.3 2009 961.682 1999

alabasd ghsll glgsll aall
(2017-1990) 5 7all S35 y51 53l Aaladl culaaill yglas :(2-11) o3, A1
8,000
7,000 —
6,000 |
5,000 —
4,000 -
3,000 —
2,000 -
1,000 -
) - ———

T T T T T T T T T T T T
90 o2 94 96 o8 (e]6} 02 o4 06 08 10 12 14 16
(2-11) @3y Jgaad! e slere¥ly adllall slae] ¢pe s yiall

54



Aedpdat Ay I Juadll

136.5 il o cpladl GLat¥l goiwdl § e oy sshas Lasdls dl, Ll sda M5 (1999-1990) 31 Al )L
Sy G 8Ll 2p5Latd ¥l 4ol sgay ldag 1999 ale 73 5lile 961.682 ] J4ad1990 ale 75 5Ll
Gedatd Cewlill szl 5395 ane by cclibpandll § 2uiadl ¢ Lng¥l ¢ gung cubisladl) Bl § L3l
oy Lo S & calBg el Hlacddll (o lasei¥) Cuu ubigatl) 5,0l Canisg Az (oo L3laid ¥l &l
Gyl Az oo Lildl alalyl (e %95
Chye 158 A Ladl A L d5ylae 1S sshas alall 3Las¥l Cdyc @l L s S5 (2017-2000) 4Ll dl L
Lpnio gl e 489 ,2015 ale 7746 (1) 2000 ple 117812 (pe BuS 0388 alall 3Las¥l gai Juxa
J &l 2oLand ¥ dlead! dsgoty il8g ol jlaed g Lasd doe 1S Al 2at¥ 3y 505l AU
@3 elI3 Jat g ol L cipe 31 A3 liaid ¥ doidly cularall (o 79,5l aladl LAY § Anenstll dwliws
wlasd| malindl @3 (2004-2001) sobimzd ¥l ilail malipy @usls Jo¥1 ela Aais dpuslas zaly 5158
5055 ol S quolasell alidl 519 (2009-2005) (s5baid ¥l gaidl @ead oSl alidl @l LI
A ol dl e aliys JST dipre Blua¥l oyl S, (s5Laid Y| gl

(GC) el lias .2
4l oY) 5 Apagentl mllaall adas, Agadl 3314 adall galall el papmss Gl cilaadl el L auadsg
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(2017-1990) 554l JM5 31 3ael § el ol yokas :(3-11) oy Jouel!

72 slebe Bus !

G dud! GDP adl GC dud!
2659.078 2010 856.193 2000 88.8 1990
3879.206 2011 963.633 2001 153.8 1991
4782.634 2012 1097.716 2002 276.131 1992
4131.536 2013 1122.761 2003 291.417 1993
4494.327 2014 1251.055 2004 330.403 1994
4617.009 2015 1245132 2005 473.694 1995
4585.564 2016 1437.87 2006 550.596 1996
4677.200 2017 1673.931 2007 643.555 1997

2217.775 2008 663.855 1998
2300.023 2009 774.695 1999
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1807.862 2010 321.929 2000 47.7 1990
1974.363 2011 357.395 2001 58.3 1991
2275.539 2012 45293 2002 144 1992
1892.595 2013 567.414 2003 185.21 1993
2501.442 2014 640.714 2004 235.926 1994
3039.322 2015 806.905 2005 285.923 1995
2711.93 2016 1015.144 2006 174.013 1996
2605.4 2017 1434.638 2007 201.641 1997
1973.276 2008 211.884 1998
1946.311 2009 186.987 1999
lslasdll gbsll olyall suall
(2017-1990) &7t S35 531 3ol el | lias yglas :(4-111) o3, JSAJ!
3,200
2,800 -
2,400
2,000
1,600 -
1,200
800 -
400 -
0 -———-—

90 92 94 96 98 00 02 04 ©O06 08 10 12 14 16

(4-1) 03y gzl e sleze¥l cadUadl slae) oo -yl

57



Audgdas dwlys

I Juadll

g Lag¥l ¢l y2 % 42 5ol o Ll g Alagio A szt lBlas &wd =S (1996-1990) 3 iall I
cdye LS BLassll 5 dagl § sylaiilad (29,8l (e OIS Lo Alas JMaiel callas (&1 eI § 2ol
1997 e 75 ek 186.987 s 308 o spezmil] laaid uddly SIS LS (e 21,3 (2000-1997) 5 5iall
gl § st laadl eluy laaay cLaaudl jlawd lyaiul aues DI § Aeiiil) Luas el Cau Uiy
& Lelan)l s d 5,31 (£ (20017-2005) dl L) el . solmid ¥l (alai¥l as)lies 5L (2004-2001) diss
RPVIPES [RNAESURTES I P30 PRETPOCE RENI N AEINESSN JYWE S WE L (PENE-F1 R DPREA U FE Y

(L) daladl i .4
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L ! L Lud! L !
10812000 2010 8690855 2000 6057761.3 1990
10662000 2011 8568221 2001 6270244.2 1991
11423000 2012 8665273 2002 6489327.6 1992
11964000 2013 8762325 2003 6714645.2 1993
11453000 2014 9469946 2004 6946320.2 1994
11932000 2015 9492508 2005 7184357.5 1995
12117000 2016 10109645 2006 7417876.1 1996
12302000 2017 9968905 2007 7659122.8 1997

10315000 2008 7905843.7 1998
10544000 2009 8153647 1999
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:JW! (Error correction model) st Tl 7 dgad puddd i AL JolS A8Me 3929 > (3

p q
AYe)=ap + yYeq + Z QiAY, 1)+ z 8;A(X, 1) + &
=1 =0
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Loyl 7 393 sl
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Pl Jdiy (o e 1 G| S|

5508 U5 35l (8 aill 1 yslas 1) 1085 gslmis ¥l yell e ,l5Tg alall BLasH! asal lasll g
Byl Ll 31 Bleinll U1 e 8 801 Aplnd Aanlial Zal,ll) 5055 e ol 1k § poes sl
Sl 8 eabatsW) seill e il sl laas T 19S5 Ll

S3LaiBY yaill e a8l BLATY 31 A ibai 151 cullal

CREPUPREPIEERY Y

s e Btezel o ol ud) Jome Zeiopl) Judbaadl (ailns 28,na 8 5umsll i sLas] (e (oyall
W Jouddl (3 Aeinge ilidly «(PP) (9 coelucd

Jg¥ C.bj-u." CAPE 1 QNEN | PR -2 e“.‘b :(6-111) 3 Jguzl!

UNIT ROOT TEST TABLE (PP)

At Level
GDP G L
t-Statistic 1.075006 1.083943 -0.394138
Interecept Prob 0.9962 0.9963 0.8968
n0 n0 n0
t-Statistic -1.863608 -1.704113 -7.848988
Trend and intercept Prob. 0.6452 0.7215 0.1988
0 110 110
t-Statistic 3.802193 2127447 7.469512
None Prob. 0.9998 0.9900 1.0000
n0 n0 n0

At First Difference

d(GDP) d(G) d(L)
t-Statistic | -4.295154 | -5.467903 | -21.85636
Interecept Prob . 0.0025 0.0001 0.0001
kxkk kkk kkx
t-Statistic | -4.574550 | -8.099321 | -21.67230
Trend and intercept Prob 0.0061 0.0000 0.0000
kkk kkk kkk
t-Statistic | -2.722026 | -4.371987 | -4.408745
None Prob . 0.0085 0.0001 0.0001
kxkk kkk *kkx

Notes: (*) Significant at the 10%; (**) Significant at the 5%; (***) Significant at the 1%. And (no) Not Significant

Eviews10 maliys (de slexe¥l cadllall slael oo 1yall
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LO Mg 974948
3.35 3.87 5 I (1) ey asl
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Jiailly Jie¥l 7 3gaill 5las | g WSall z 3Leidl pran uuds @3 wladl ey lis 4 o sl ol i
1893 (03 7 393 20 Juadl Jiay Jlall JSCad19 ARDL (1.0.4):
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15.68

15.66

15.64
15.62
15.60
15.58
15.56

15.54
15.52

Eviews10 goliys e slexe¥l cadlall slue| oo yuall

il 53485 @3 ARDL (1.0.4) 7 3903 e sl

skl 31§ o1

RSOV &"LL o9 (8-111) o9, Jj.x_';llj
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|| A8Me yuds ilis :(8-11) oy Jguized!

J o

Js¥ z3gaill Jsghall ol

-7851.830

1.536243

0.001159

Prob

0.0001
0.0000
0.0000

Eviews10 goliys e slexe¥l cadlall slue| oo yuall

alasHUL

-7851.830 + 1.536243*G+ 0.001159*L

GDP =
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UNIT ROOT TEST TABLE (PP)
At Level
GDP Gl L
t-Statistic 1.075006 0.199590 -0.394138
Interecept Prob 0.9962 0.9674 0.8968
n0 n0 n0
t-Statistic -1.863608 -2.009858 -7.848988
Trend and intercept Prob. 0.6452 0.5700 0.1988
n0 n0 n0
t-Statistic 3.802193 1.569322 7.469512
None Prob. 0.9998 0.9680 1.0000
n0 n0 n0
At First Difference
d(GDP) d(Gl) d(L)
t-Statistic -4.295154 -4.995280 -21.85636
Interecept Prob . 0.0025 0.0004 0.0001
kekok kokok kokok
t-Statistic -4.574550 -6.608817 -21.67230
Trend and intercept Prob 0.0061 0.0001 0.0000
kskk kkk kokk
t-Statistic -2.722026 -4.356833 -4.408745
None Prob . 0.0085 0.0001 0.0001
kekok kokok kokok

Notes: (¥) Significant at the 10%; (**) Significant at the 5%; (***) Significant at the 1%. And (no) Not Significant
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UNIT ROOT TEST TABLE (PP)
At Level
GDP GC L
t-Statistic 1.075006 0.406828 -0.394138
Interecept Prob 0.9962 0.9795 0.8968
n0 n0 n0
t-Statistic -1.863608 -1.654531 -7.848988
Trend and intercept Prob . 0.6452 0.7434 0.1988
n0 n0 n0
t-Statistic 3.802193 2.174005 7.469512
None Prob. 0.9998 0.9910 1.0000
n0 n0 n0
At First Difference
d(GDP) d(GCQ) d(L)
t-Statistic -4.295154 -4.394741 -21.85636
Interecept Prob . 0.0025 0.0020 0.0001
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t-Statistic -4.574550 -4.430254 -21.67230
Trend and intercept Prob 0.0061 0.0085 0.0000
kekok kkk kokk
t-Statistic -2.722026 -3.594152 -4.408745
None Prob . 0.0085 0.0009 0.0001
kokk kkk *kkx

Notes: (*) Significant at the 10%; (**) Significant at the 5%; (***) Significant at the 1%. And (no) Not Significant
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ARDL Long Run Form and Bounds Test

Dependent Variable: D(GDP)
Selected Model: ARDL(1, 0, 4)

Case 2: Restricted Constant and No Trend

Date: 06/15/21 Time: 14:32
Sample: 1990 2017
Included observations: 24

Conditional Error Correction Regression

Variable Coefficient Std. Error t-Statistic Prob.
C -8401.999 2313.618 -3.631541 0.0022
GDP(-1)" -1.070069 0.203625 -5.255097 0.0001
G 1.643886 0.348888 4 711780 0.0002
L(-1) 0.001240 0.000309 4.012842 0.0010
D(L) 0.001208 0.000548 2.202485 0.0426
D(L{-1)) 0.001570 0.000736 2.134862 0.0486
Di{L{-2)) 0.000627 0.000626 1.002978 0.3308
D{L{-3)) -0.000624 0.000502 -1.244113 0.2314

* p-value incompatible with t-Bounds distribution.
** Variable interpreted as Z = Z(-1) + D(Z).
Levels Equation
Case 2: Restricted Constant and No Trend

Variable Coefficient Sid. Error t-Statistic Prob.
G 1.536243 0.137501 11.17261 0.0000
L 0.001159 0.000210 5.515807 0.0000
C -7851.830 1524 .513 -5.150386 0.0001

EC = GDP - (1.5362"G + 0.0012°L -7851.8299)

F-Bounds Test

MNull Hypothesis: No levels relationship

Test Statistic Value Signif. [{8)] I{1)
Asymptotic: n=1000

F-statistic 9.974948 10% 2.63 3.35

k 2 5% 3.1 3.87

2.5% 3.55 4.38

1% 413 5
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Dependent Variable: D(GDP)

Selected Model: ARDL4. 4, 0)
Case 2: Restricted Constant and No Trend
Date: 06/15/21 Time: 14:36

Sample: 1990 2017

Included observations: 24

Conditional Error Correction Regression

Variable Coefficient Std. Error t-Statistic Prob.
C -11197.20 2380.502 -4 703712 0.0004
GDP{-1)" -1.262909 0.233848 -5.400561 0.0001
Gl(-1) 5.253850 1.099859 4. 776840 0.0004
L 0.001735 0.000339 5.116488 0.0002
D(GDP(-1)) 0447672 0.178764 2.504264 0.0264
D(GDP(-2)) 0.047002 0.163531 0.287420 0.7783
D(GDP(-3)) 0.344594 0.195351 1.763974 0.1012
D(Gl) 2.258027 0.647117 3.489365 0.0040
D(GI(-1)) -5.418588 0.964156 -5.620033 0.0001
D(GI{-2)) -2.609379 0.854023 -3.055396 0.0092
D(GI(-3)) -3.346776 0.995235 -3.362799 0.0051

* p-value incompatible with t-Bounds distribution.
** Variable interpreted as Z = Z(-1) + D(Z).
Levels Equation
Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.
Gl 4160116 0.309717 13.43201 0.0000
L 0.001374 0.000178 7.710036 0.0000
C -8866.193 1329.973 -6.666446 0.0000

EC = GDP - (4.1601°Gl + 0.0014"L -8866.1934 )

F-Bounds Test

MNull Hypothesis: No levels relationship

Test Statistic Value Signif. I(0) I(1)
Asymptotic: n=1000

F-statistic 10.59539 10% 2.63 3.35

k 2 5% 31 3.87

2.5% 3.55 4.38

1% 4.13 5
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ARDL Long Run Form and Bounds Test
Dependent Yariable: DLOG({GDP)
Selected Model: ARDL{1, 1, 0)

Case 2: Restricted Constant and No Trend
Date: 06/15/21 Time: 14:39

Sample: 1990 2017

Included observations: 27

Conditional Error Correction Regression

Variable Coefficient Std. Error t-Statistic Prob.
C -16.63170 T.957105 -2.090169 0.0484
LOG{GDP{-1)" -0.291183 0145754 -1.997776 0.0583
LOG(GC{-1) 0.006317 0.114469 0.055183 0.9565
LOG(L)" 1.194850 0553935 2.157022 0.0422
DLOG(GC) 0.274337 0.126349 2.171269 0.0410

* p-value incompatible with t-Bounds distribution.
** Variable interpreted as Z = Z{-1) + D(Z).
Levels Equation
Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.
LOG(GC) 0.021694 0.386209 0.056171 0.9557
LOGIL) 4.103432 1.716942 2.389965 0.0258
C -57.11768 24.78171 -2.304833 0.0310

EC = LOG(GDP) - (0.0217°LOG(GC) + 4.1034°LOG(L) -57.1177)

F-Bounds Test

Null Hypothesis: No levels relationship

Test Statistic Value Signif. 1{9)] (1)
Asymptotic: n=1000

F-statistic 5.793356 10% 2.63 3.35

k 2 5% 3.1 3.87

2.5% 3.55 4.38

1% 413 5
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Study summary

This study aimed to measure the impact of government spending and its divisions on economic
growth in Algeria in the long term during the period (1900-2017), and this is through the gross
domestic product. To estimate this relationship, an ARDL model was used. Where the stability of the
time series was tested and then checked the existence of integration between them, and this estimates

the relationship between them in the long term.

This study found, through the applied results, that there is a positive and moral impact of both public
expenditure and equipment expenditures on economic growth in the long term when no effect of

management expenditures on economic growth was recorded.
Keywords:

Government spending, equipment expenses, operating expenses, economic growth, ARDL.



