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The most important of this study is analysis and measurement that contributed to the
government’s participation in work for a long period and in Algeria during the period (1990-
2020), through a review that took the government in both parts and continues for a long
period and is still in Algeria for a certain period, and relying on self-tracking models for time
gaps is a consequence. And lagging (ARDL), using Eviews, statistical tests were conducted
on how to study the stability of time lineages of changes during the differences between the
years 1990-2020.
The study concluded that based on our four results, the leader of this topic should suggest
the most important of which is that there is an inverse relationship between the cessation of
government and unemployment, and a deferral relationship between government spending
and our ability, as the higher the average government, the more it cannot be suspended. It
also concluded a relationship in the deferral and a balancing relationship between public
spending, and just like policy. Public spending has an inverse effect on the average rate,
that is, the more public spending increases in proportion, which helps with the economy, and

what appears in the case of Algeria, which is always there, like other countries in the world,

to fight the deficit.
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LINF 1.000000 0.211793 | -0.455295
LUN 0.211793 1.000000 | -0.866291
LDEP -0.455295 | -0.866291 1.000000
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Dickey—-Fuller
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ooy d9aall chlas) DA e z3salll lrie o liidadl JalSall duald dgag e Sh e
z3sal Ja¥) dligh el Ll ARDL(1,5) ziges cilalea iy asti ¢ il clad) oy
UECM a2l ye Uadl) st 39l Wy yuaailly Jashall Ja¥) (g5 o

ARDL(1,5)z 35ail Jushall Ja¥) cilalaa : 828, J gand)

Wariable * Coefficient Std. Erraor t-Statistic Praob.
LDEPI-1) [.386893 0.195857 1.875391 0.0583
cC -2 717712 1.743339  -1.554409 01332

Mote: * Coefficients derived from the CEC regression.
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Uail) zranaa’ dalrag suadll Ja¥) cilale s @il 19 a8 J gand

Dependent Variable: D(LIMNF)

Method: ARDL

Date: 08/02/23 Time: 11:27

Sample: 1995 2020

Included observations: 26

Dependent lags: 5 (Automatic)

Automatic-lag linear regressors (5 max. lags). LDEP
Deterministics: Restricted constant and no trend (Case 2)
Maodel selection method: Akaike info criterion (AIC)
Mumber of models evaluated: 30

Selected model: ARDL(1,5)

Wariable Coefficient Std. Error t-Statistic Prob.
COIMTEQ* -0.817719 0160097  -BTF32273 0.0000
Di{LDEF) -0.734350 1.059154  -0.693337 0.4861
Di{LDEP{-1)) 1.091422 1.029332 1.060320 0.3016
DiLDEP{-2)) 1.251552 1.054004 1187426 0.2490
Di{LDEP{-3)) 1.972077 0.938710 2100838 0.0485
C{LDEP{-4)) 3.218843 0.837253 3434337 0.0026
R-squared 0667277 Mean dependentwvar -0.095840
Adjusted R-squared 0.534087 35.D. dependentvar 0.800731
S.E. of regression 0.580919 Akaike info criterion 1.8950762
Sum squared resid 6.749331 Schwarz criterion 2241092
Log likelihood -19.35991 Hannan-Cluinn criter. 2 034367
F-statistic 8.0220228 Durbin-Watson stat 2168927
Prob(F-statistic) 0.000275

* p-values are incompatible with t-Bounds distribution.
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ilany) Julaill 1 J¥) allaal)

o) o e Wa0.667277 sl Jales dad DA (e 73l & ppaiil) 5)08l) cial
¢yl Julaill 5o dawd a9 %606.7240f0dia) Jane jacadt & Usiad (5yaudtl

Gl Bihe JLaal8.022028csly Haud lial DA Ge zigaill Al dginal-
ilaa) Jphe JSS 2 35aill O (o Taganall dcapdl) by inr Led0.05 (50 El5250.0000

17 dsaill duadlial) clady) <
e slaad 313 Bla¥) JSLie (e z3sall slay of (95l (e AARDL 73505 i ey
z3sad sl Ll oY) (e degana Ll Gaailly cliuie Glaledd) i 06 ol Jaf
IS i) culSy jakal) Undl) mpmas

tal) ARDLg 3gail duadiall i LaaY) il 110 ady Jgaal

okaay) Value Prob-value
Breusch—-Godfrey | F-statistic =0.508123 0.6110

Jarque Berra 1.039851 0.594565
ARCH F-statistic =0.116309 0.7362
Ramsey RESET F-statistic =0.671178 0.5111

Eviews13ols A Ao alaieWL cuallal) s e 1 jaaal)
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Jliels zasall ) JSal) dse ) Ramsey RESET R-REST dglasy juin o
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(e goaing(Brown,1975)Js (e 4l 23 (o) Sl Slayal ST g ganall ol (3l
A0l JSE e s LS plial) cada

Al il L) il 16 o8 JSi
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ARDL(4,4)g asail Jaghal) Ja¥) cilabaa :00 o) J g2l

Yariable * Coefficient Std. Errar t-Statistic Prab.
LOEP(-1) -0.448888 0.045877  -9.734572 0.0000
C 6.267506 0.404102 1575717 0.0000

Maote: * Coefficients derived from the CEC regression.
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Uail) ranaal dalra g juadl) Jalf) cilalea pads gilii 113 28 Jgaad)

Dependent Variable: D{LUMN)

Method: ARDL

Date: 08/02/23 Time: 16:08

Sample: 1994 2020

Included observations: 27

Dependent lags: 4 (Automatic)

Automatic-lag linear regressors (4 max. lags): LDEP
Deterministics: Restricted constant and no trend (Case 2)
Maodel selection method: Akaike info criterion (AIC)
Mumber of models evaluated: 20

Selected model: ARDL(4,4)

Yariable Coefficient Std. Error t-Statistic Prob.
COINTEQ® -0.522557 0103034  -5.071706 0.0001
D{LUM-1)) 0230918 0148352 1.546135 0.1386
D{LUM-2)) 0.669176 0162337 4 122145 0.0006
D{LUM-3)) 0509787 0.182081 2799774 0.0114

DiLDEF) 0289023 0133371 2167067 0.0431
Di{LDEP{-1)) 0.299853 0.137521 2180411 0.0420
D{LDEP({-2)) -0.445028 0.095039  -4.682571 0.000z2
C{LDEP(-3)) -0.273431 0141540  -1.931835 0.0684

R-squared 0749884 Mean dependentvar -0.023724
Adjusted R-squared 0657737 S5.D.dependentvar 0109707
S.E. of regression 0.064182 Akaike info criterion -2.412990
Sum squared resid 0.078267 Schwarz criterion -2.029038
Log likelihood 40.57537 Hannan-Cuinn criter. -2 2898821
F-statistic 8.137843 Durbin-Watson stat 1.941312
Prob(F-statistic) 0.000128

* p-values are incompatible with t-Bounds distribution.
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ol o e Laa0. 749884 waaill Jales dad DA (ge z3saill & ppaiil) )8l) cial
Luhyally dadaill Bas dacsd A %074.9800k pdoiaill Joane jacadts & Usiiad (5yandil

Gl Gihe Jlial7.137843caly Las Jlid) DA e zisaill LIS dginall-
il Jphe JSS 2 35ail) O (5 Baganall dcapdl) by inr Led0.05 (50 El5250.0000

1z dgeaill duaadldal) clady) =
e slaad 313 Bla¥) JSLie (e z3sall slay of (95l (e AARDL 73505 i ey
g ol dadimll ChLEAY) (e degene liad Gaailly cliudie Ciladaall i 055 of Jal
SIS ) il ol Uadll mpma
skl ARDLg dgail duadiall cllasy) gl 114 a8) Jsaad)

okaay) Value Prob-value
Breusch—-Godfrey | F-statistic =1.379168 0.2819

Jarque Berra 1.249004 0.535528
ARCH F-statistic =0.934666 0.3433
Ramsey RESET F-statistic =0.454627 0.6555
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osSall Bl aas Aol Jaxa pdazaill Jasa S gl

136.5 19.66 16.7 1990
212.1 20.6 25.9 1991
420.131 24.4 31.7 1992
476.627 23.15 20.5 1993
566.329 24.3 29 1994
759.617 28.1 29.8 1995
724.609 28.2 18.7 1996
845.196 28.6 5.7 1997
875.739 28 5 1998
961.682 29.2 2.6 1999
1178.122 30 0.3 2000
1321.028 28.4 4.2 2001
1550.646 25.7 14 2002
1639.265 23.7 4.3 2003
1888.93 17.7 4 2004
2052.037 15.3 1.4 2005
2453.014 12.3 2.30 2006
3108.669 11.8 3.7 2007
4191.053 11.3 4.90 2008
4246.334 10.2 5.7 2009
4466.94 10 3.9 2010
5731.407 10 4.5 2011
7058.1 11 8.9 2012
6024.1 9.30 3.3 2013
6995.7 9 2.9 2014
7656.3 11.2 4.8 2015
7297.5 10.5 6.4 2016
7282.6 10.3 5.60 2017
6800 104 4.3 2018
7561.78 10.5 2 2019
7214.793 12.2 2.4 2020
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‘Juh Hypofesis: UKE has 3 un rook

-ag-engm“utn"‘s}u - based on SIC, madag=T

Augmenizd Dicker-Fuller test sigistic

Testoifical values 1% leed

% feel
0% legel

: using Bariet kemsz|

Phillips-Pemon test staisic

Test oincal values 1% level
5% level
-1610211

*MacKmnon {1996) one-sided palues

Residual variance (no coredion
HAC commedied variance (Bar#eg kerned)

&

Null Hipothests: D{LINF} has a unitrot
Bxngenous: None
Lag Lengh 0 (Automaic- b

asedon SIC madag=T)

FStafisic

Augmented DicksFullerest safsfe 0743

Testoicalvaes: 1% leel 2641
5% level 4 %50
10% leyel -1 510011

n

Hackinnon (1996 one-sided pvalues

Nl Hypofesis: DILANF) has
Exogenous: None
Bandwidi 1 (Newey-fesi automaic) using Badiet kemel

3 unit root

A +Stat

Phillips-Pemon test statistic

3143907

1% level
5% level
10% fevel

Testoriical values: -2 647120
1852010

-1610011

*Hackinnon (1296) one-sided pvalues,

Residual vanance [no comection)
HAC comected vanance [Barlett vemel)

0506479

0580936
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Nl Hpothesis: LINF has a und oot
Exogenius: Constant
Lag Lengh: O (Aufomac- based on SIC. maageT)

Mol Hipol me,,. _fFras aunit roct
Erogenies: Consia
Bandmidh 2 (Newsi-West autmaic) using Sarled emel

—J:r {-Stat

#taist;

Hucrented Diceer-Fiber test stalshe - 460411
Testomcaales 1%lest 500
e 2953072

ke 20247

_‘- ’J\""‘M"

Philips-Peron fest staistic

Tastoricalvahss: 1% level
2%l
10% et -2621007

47
3670470

2063072

Hackinnon (195) one-sided pvalues

*Wark(nnon (1996) one-sided p-

Rezidualvananes [ng comechion)
HAC cormected vanance (Bartizd cemel)

Mull Hypathesis: D(LINF) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based an SIC, maxlag=7}

t-Statistic

-

Phlips-Feam

Tesiobzl aluzs

Augmented Dickey-Fuller test stafistic

-6.046156

Test critical values: 1% lavel
5% lavel
10% level

-3.679322
-2.967767
-2.622989

"Maskinnn (1936) anz-sided

*WacKinnon (1996) one-sided p-values.
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“HaKirmon (1936) mme-sies

Hlerls = 4008 oz » oo
Hzcknnn | 1936) one-soed pazlees

Resioug vanance (m comedian)

LA R tn ol -
HAC comeded

fana: Zared jeme]

Mull Hypothesis: D(LINF) has a unit root

Exogenous: Constant Linear Trend

Lag Length: 0 (Automatic - based on SIC, maxlag=7)

Nul Hpofesis: LINF kas 2 unit root
Engenaus: Constant, Linezr Trend
LagLengh: ) [Atomaic- ased on SC, malaz=T)

t-Statistic

Augmented Dickey-Fuller test statistic

-1.923219

Augmented DickepFlle et siatsic

Test critical values: 1% level
5% level
10% level

-4.309524
-3574244
321728

Test ofcal valuss

*MacKinnon (1996) one-sided p-values.

“Hackinnan | 1988) pne-zided pluss

Aad) Jara 5 e

e ——————————————————

Null Hypothesis: D{LUN) has 3 unit root
Exngenous: Mone
Lag Lengft 0 {Automalic - based

—_—
Null Hypomesis: LUN has a uné root
Exogenous: None

Lag Length: 0 {Automaic- based on SIC, magdag=1)

Augmented Dicer-Fuller test staisic

375510

Test orifical values: 1% level
2% level

10% level

2647120
-1.952310
-1510011

1% e
5% leye

10% level 1510211

*MacKinnon (1598) one-sided palues.

“acKinnon (1995) onz-siced pvalues
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Null Hypothesis: LUN has a unii root
Exogenous: None
Bandwidth: 4 (Newey-fiest auiomac) using Bartied kemel

Mull Hypothesis: D{LUN) has a unit root
Exogenous: Nane
Bandwidth: 3 (Newey-West automatic) using Bartlett kernel

4G St

Prilips-Peron test stalistic 4 531262

Test crfical values 1% 22l -2544302

-1952473

-1 510211

5% el

10% el

Adj. t-Stat

Phillips-Perron test statistic -3.846099

Test critical values: 1% level
5% level
10% level

-2.647120
-1.952910
-1.61001

*HacKinnon (1996) one-siced pvales

Residual variance (no comecicn

HAC comected variance {Barfek kemel)

*MacKinnon (1996) one-sided p-values.

Residual variance (no carrection)
HAC corrected variance (Bartlett kernel)

0.011336
0.012652

Mull Hypothesis: DILUN) has a unitroot
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=7)

Nul Hepathesis: LUN has 3 und roof

La3 Lengh 0 {Aukmaic- tased on SIC, madag=7

t-Statistic

Augmented Dickey-Fuller test statistic

-3.751428

Aumented DicteyFiiler fest stahshe

Test critical values: 1% level
5% level
10% level

-1679322
-2967767
-2.622989

Teatodical vahes 1% lesl

lesl

O e
e

*WacKinnan (1996) one-sided p-values.

e dlinrnn HOOET ane sidsd monfiine
Wackinnon (1996) one-sided pvalues
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Null Hypathesis: D{LUN) has a unit root r_%ui Hipohesis: LUN has & writ root
Exogenous: Constant Busgenous: Coastant _
Bandwidth: 3 (Newey-West automatic) using Bartiett kemel Bandwidb 4 (Newes-West autimaic| using Barted kemel

Adj. t-tat

Phillips-Perron test statistic 3831853 0. PhifipsPeson fest stas
Test crifical values: 1% level -3.679322 Testcnical alies
5% level -2 967767
10% level -2.622939

3k 06} one-si; Ales
*IacKinnon (1996) one-sided p-values. RN (G0 A e

Residud wniance

Residualvariance (no correction) 0.011197 d vaianos adtich kemel

HAC corrected variance (Bartlett kernel) 0.012299

Mull Hypohesis: D{LUN) has a unit ook Nulf Hypethesis: LUN has a unft roof
Exogencius: Constant Linesr Trand Exogenaus: Constant Linear Trend
Lag Lengih: 0 {Automatic - based on SIC, magag=T) LagLengit 0 [Aufomaic- based on SIC, maxdag=7)

Folaiisic  Frob® Stafisdc

Augrented Dicker-Fulerizst aisic G010 00455 Augmented DickeyFuller fest siafisic -154583%
Test orifcal values: 1% level 4309824 Test orifical values 1% fevel 4206729
5 el 57444 2%ty -1568378

0% ey 12MTAH 10% level -3218362

“Hackinnon (1996) one-sided p-ales. “acKinnon {1996 cne-sided pvalues

—_—
Null Hypethesis: DILUN) fias a endt root Nul Hipotesis: LUN has & unit ool
Evngencus: Constant Linzar Trend Eingenaus: Coastant Linear Trend
Banawidh: 3 {Newsy-West automabic) using Badet kemel Bandwidkh 4 (Newey-\Vest aufamalc) using Bartist kemel

PrilipsPeern st st

Tark remral oo -
Test omicalvaues

“WaKinnon (1398) one-sided pvalues

Residualvanance (no comechon)
HAC comected variznce (Barfed teme 012213 Residud vanarice (10 corea) 1012813
HAC comreciad vananos [Barfet keme) 2021528
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Nl Hypothesis: LDEP has & und oot
Exogencus: None
LanLenght ) (Ausomaic- based cn SIC, madag=7)

t-Stistc

Apomented Dickey-Fuller fest statisic 352958
Test oibcalvaluss 1%l
% el

10% level

Null Hypothesis: D{LDER) has a unit root
Exogenous: None
Lag Lengh: 3 (Automatic- based on SIC, madag=7

i-Siatistic

Prob*

Augmented Dicker-Fuller a3t statistic 2007114

0.0447

Test orifical values: 1% lavel
2%l
N394

10% fzel 1608328

“Nackinnon (1933) cns-sided paahiss

*Mackinnon (1998) one-sided p-values

|+ ——————————————————————————————————————————————————————————
MNull Hypothesis: LDEP has a unit root

Exogenous: Nane

Bandwidth: 3 (Newey-West automatic) using Bartlett kernel

Null Hypotesis: DLDEP) has & unit root
Sigenous: None
Bandwidh: 4 (Newey-West automalc) using Bartief kemel

Adj. t-Stat

A Stat

Phillips-Perron test statistic 2751135
Test critical values: 1% level -2.644302
58 level -1.952473
10% level -1.610211

Phillips-Pemon 25t stafisic 2253150

Testcrtical valuss 1% 2l -2647120

*MacKinnon (1996) one-sided pvalues.

Wackinnon (1996) one-siged pvass

Residual variance (no correction) 0.029816
HAC corrected variance (Bartlatt kernel) 0.050668

Resigual vanance (ne comechon)
HALC comected vanance [Bartlef keme!)
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Nul Rypothesis: LDEP has a unitroot
Exogenous: Constant

a0 | onodh () (Adbomalie . Racod an Q0 mavian=T
LaQ Lengi U AuomaiC- [ase0 on U, maval-=/)

Algmented Cockey-Fuller fest

Testorficalvahes 1% lesel

5l

10% el

"Wackinnon (1905 one-sided paues

Hull Hypofhasis: LDEF has & unit rook
Evonenous: Constant

Bandwidhc 3 (MNewsrWest automatic) using Bartief kemel

A e

Prillips-Peman fest siaisic -3805312

2670170
2963072

-2 61007

2l

Test orifical values: 1%

10% ey

“Wackinon (1996) ong-sided p4alues.

Residual variance (mo comechion
HAC comected vanancs (Barlet kemel)

Null Hypothesis: LDEP has a unit roat
Exogenous: Constant, Linear Trend
Lag Length: 0 {Automatic - based on SIC, maxlag=7)

t-Statistic

Augmented Dickey-Fuller test statistic -2 724031

-4.296729
-3.568379
-3.218382

Testeritical values: 1% level
5% level
10% level

*MacKinnon (1996) one-sided p-values.

B

Null Hypothesis: D(LDEP) has 3 unit root

nstend, Linzar Trend

ngi: 0 (Audematic - tased on SIC, madag=T)

-Statstc

amested DicksFuler fzst shaisic

Testoniicd values

TRine
JA B

AT el
% lewl

*Nackinnon (1998) cne-sidsd pacfues

Mull Hypothesis: LDEP has a unit root
Exogenous: Constant Linear Trend
Bandwidth: 4 (Newey-West automatic) using Bartlett kernel

Adj. t-Gtat

Phillips-Perron test statistic -2 744547

-4.296729
-3.568379
-3.218382

Test critical values: 1% level
5% level
10% level

*Mackinnon (1996) one-sided p-values.

Residual variance (no corection)
HAC corrected variance (Bartlett kemel)

0.014619
0.020990

F
Null Hypofhesis: D{LDEP) has 3 uni root

Exogenous. Constant Linzar Trend

Bandwadi 2 (Newey-West automatic) using Bariet kemel

Philips-Pemon fest stafisic
Test orifical values

“ackinnon (1396 one-sided pvalues

Residual variance (mo oorrection
C comected vanance (Barfett kemel
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— Bounds Test

Mull hypothesis: Mo levels relationship
Mumber of cointegrating variables: 1
Trend type: Rest. constant (Case 2)
Sample size: 26

Test Statistic Yalue

F-statistic 9.857636

= Bounds Critical Values

Jo¥) zigall

Sample Size [(0) (1) (o) 101} [(0)

(1)

30 3.303 3797 4.090 4 663 6.027
Asymptotic 3.020 3.510 3.620 4160 4.940

6.760
5.580

*1{0) and I{1) are respectively the stationary and non-stationary bounds.

0 0.5 1.0

-1.0 -0.5 0.

84

Series: Residuals
Sample 1995 2020
Observations 26

Mean
Median
Maximum
Minimum
Std. Dev.
Skewness
Kurtosis

Jarque-Bera
Probability

8.88e-16
-0.041554
1.058732
-1.376526
0.519589
-0.417119
3.513722

1.039851
0.594565




Ugtararinsaedrs Taes 100U
Hetsnsedasion Test ARCH

F-stafishi 116308 Prob A12%

il v HIUGW W

NhstD ~ ad ' 0T Drah M Crnmraid
00s"R-squared 187 Prob. Chi-Square(t

Ramsey RESET Test

Equation: UMTITLED

Omitted Variables: Squares of fitted values

Specification: LINF LINF{(-1) LDEP LDEP({-1) LDEP(-2) LDEP(-3) LDEP(-4)
LDEP({(-5)C

Yalue of Probakility
t-statistic 0671178 17 0.5111
F-statistic 0450450 1, 17) 0.5111
Likelinood ratio 0.6¥79999 1 0.4096

Ftest summary:

Sum of Sq. of Mean Squares
Test SER 0174232 1 0174232
Restricted SSR 65.7493321 18 0.374962
Unrestricted SSR 5.575098 17 0.286770

LR test summary:

Walue
Restricted LoglL -189.35991
Unrestricted LoglL -19.01991

g.'al.:ﬁ\ G.UAJJ\
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= Bounds Test

Mull hypothesis: Mo levels relationship
Mumber of cointegrating variables: 1
Trend type: Rest. constant (Case 2)
Sample size: 27

Test Statistic Walue

F-statistic 7671535

= Bounds Critical Values

Sample Size [0y (1) (o) 101} 1O} 1)

a0 3303 3797 4.090 4 663 6.027 6.760
Azsymptotic 3.020 3.510 3620 4160 4.940 5.580

*1(0y and I(1) are respectively the stationary and non-stationary bounds.

¢ Series: Residuals
6 Sample 1994 2020
Observations 27
5
Mean 9.97e-17
4 Median -0.004711
3 Maximum 0.102983
Minimum -0.092166
2 Std. Dev. 0.054866
Skewness 0.383906
1 - - Kurtosis 2.278412
0 Jarque-Bera  1.249004
-0. 10 -0.05 0.05 0.10
Probability 0.535528

Breysch-Godfey Serial Comelafon LM Test Heteroskedasticity Test ARCH
Nl ypotnesis: No senal comelzlon atupio 21203

F-statsic 0934668 Prob. F{1.24) 03433

B BTN . OB Obs*R-squared 0974600 Prob.ChiSpuare(t)  032%
Dos'R-squared 4193308 Prob. Chi-Square{2) 01228

—— |
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Ramsey RESET Test

Equation: UNTITLED

Omitted Variables: Squares of fited values

Specification: LUMN LUM-1Y LUMN=2) LURN{-3) LUN{-4) LDEP LDEP(-1)
LDEP{-2) LDEP({-3) LDEP(-4) C

Valug df Probability
t-statistic 0454627 16 0.6555
F-statistic 0.206685 (1, 16) 0.6555
Likelinood ratio 0.346548 b 0.5561

F-test summary:

Sum of Sq. Mean Squares
Test 3SR 0.00094985 0.0009498
Restricted S5R 0078267 0.004604
Unrestricted SSR 0077269 0.004829

LR test summary:

Valueg
Restricted LoglL 40 57537
Unrestricted LogL 40. 74864
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