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Abstract:  
This study aims to analyze the impact of spending policy and its impact on economic growth in 
Algeria, within a model that combines the dimensions of economic policy – tax policy (TAX) 
and monetary policy(INF) using the lagging time gaps mode(ARDL)l. An equilibrium 
relationship in the long term is explained by the existence of a tax effect, while the short-term 
model also proved a significant and direct relationship between public spending and economic 
growth 
Keywords: Spending policy, economic growth, lagging time gap model(ARDL) 
JEL Classification: B23 O47 E62 
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2.1   
 :  

 .  

3.1.:  

  

4.1.:  

    
 - (Li, 2022)(Fangjhy  Li,Tsangyao  Chang,  Mei-Chih  Wang  &  Jun  Zhou , 2022)  

 (health 

expenditures, CO2 emissions, GDP fluctuations) BRICS 2000 2019 .
ARDL

     

       
  

 - (Oni, A., & Ozemhoka, M,2014)  
   .   

1981 - 2011  (total public expenditure, credit to the 

economy, Private capital formation, exchange rate, lagged va lue of gross domestic product )  
(TPE,GDP,PCF,EXR,GDP-1)   

  
  . 

 - (Ryo Arawatari, 2023)  .   
  (endogenous growth)   

  
(government expenditure/GDP)  (grwoth 

ratio)  U  .
   .
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. 

 - (Trois essais sur les Effets de la Politique Budgétaire dans les Pays en Développemt, 
2011): 

"VAR" "Gravité 
  . 

 - (Fiscal Policy, Public Expenditure Composition, and Growth Theory and Empirics, 
2007)   

. 
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1.3.     (ARDL):  
  

    
               )1( ....................    GDP = f(TAX INF  EMP  EXP  )        

  
GDP TAX INF  EMP  EXP    .... .(02) 

  
 GDP :   

EMP  :  
INF.   :  

TAX  :   .  
EXP  :  

ARDL ) 2001  (Pesaran et al 
  1990 2021ARDL 
   

    .   ARDL    
I (0) I (1)  

) ARDL(   

2.3. :  
  ARDL 

I(0) I(1)
) 2   ( 

 )3.(    LogGDP Log TAX LogEXP LogEMP +
Log INF  

    ), + -  (           )-)             (+)                   (-   (  
   xvi -   

   " " I(2)  .  
 ADF    
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)01( :ADF  

  
    

ADF    ADF    

GDP  -1.93 0.95 -3.05 0.0034 

 TAX  -1.93 0.34 -7.95 0.000 

EXP  0.25- 0.59 -3.56 0.0008 

EMP  -0.30 0.57 -4.64 0.0000 

LogINF  0.52 0.83 -5.89 0.0000 

    10Eviews  

ARDL  
  : .  

3.3 . ARDL:  
 ) Lag Length ( 

 ) HQ, SC,AIC  (  
)02( :VAR  

 
LogL LR FPE AIC SC HQ 

0 -516,21055 NA 2,633E+11 40,089278 40,328798 40,158251 

1 -413,91801 157,37317 -4,14E+02 1,57E+02 6,63E+08 3,41E+01 

2 -384,74172 33,665019 -3,85E+02 3,37E+01 5,98E+08 3,38E+01 

3 -352,13122 25,084996 -3,52E+02 2,51E+01 6,79E+08 3,32E+01 

4 -239,08787 *43,478206 *5845938,1 *26,387529 *31,417492 *27,835979 

 :   10Eviews  

 ) 4 (AIC         
 .   
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 4.3 .(ARDL Bounds Tests) : 
   

  

)Autoregressive Distributed Lag Model {ARDL} (
) Pesaran et.al)  (2001        (

) Autoregressive Model)       (Distributed Lag 
Model (

  
  

LogGDP + Log GDP + Log TAX

+ Log EXP + Log EMP

+ Log INF  

LogGDP TAX LogEXP LogEMP LogINF
+ U  

U   

 Pesaran and al   ARDL 
  

                                                             :H            
                                                              :H   

(ARDL Bounds Tests)    F-statistics
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) 03 :(ARDL Bounds Test  

      
F-statistics  9.538007  4  

  
  I0  I1  

10 %  2.21 3.08 

5 %  2.57 3.48 

2.5 %  2.89 3.86 

1 %  3.30 4.36 

 :   10Eviews 

  F ) 9.53     (
)3.48 (5)   %0H   (

.  
5.3  .ARDL: 

   ardl  AIC )AKAIKE (
)   42441 (ARDL   

  
) 04   :(ARDL    

    T   
TAX 0,0661495 4,2599786 0.0048 
EXP 0,6258572 10,970087 0.0000 
EMP -0,03091 -8,411138 0.0000 

 -0,22252 -7,950579 0.0000 
C  118,62622 10,757867 0.0000 

P( F-Statistique )=0.0       F-Statistique =129.47      R2 = 0,94     DW= 2.78 
 :   10Eviews 

)  04( 
)prob F-stat =0 < 0,05( (Bourbonnais, 2015, 

pp. 54-55)   0.94   94 % ) 
 (6 %  

)   Test de Student)  (2005
197 -198 (      
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)  H (,  < , 
   .

) %5. ( 
  

-    : 1%   0,0661495.%  
-  :1% 0,03091.%  
-   :1% 0,6258572.%  
-  :1%   0,22252.%  

) 1 - (ECM ) 1- (CoinEq 
) Prob=0.00<0.05 (  

   )   (
   

).(  
6.3) .ECM( )ARDL(:  

) 05 :(ECM )  

    T     
C 250,955656 5,93962026 0,0009 

GDP(-1)* -2,0097399 -5,27878078 0,0017 
TAX(-1) 0,13994008 4,67692358 0,0030 
EXP(-1) 1,32401038 5,63500196 0,0012 
EMP(-1) -0,0653905 -5,9950177 0,0009 
INF(-1) -0,47074398 -4,37298148 0,0042 
D(TAX) -0,0035378 -0,2970086 0,7567 

D(TAX(-1)) -0,11969426 -4,77249612 0,0027 
D(TAX(-2)) -0,05551112 -3,88540502 0,0073 
DTAX(-3)) -0,05958792 -3,72718892 0,0087 

D(EXP) -1,54166936 -4,46135788 0,0038 
D(EXP(-1)) -0,96532156 -3,09226358 0,0193 
D(EXP(-2)) -1,46368194 -4,09185574 0,0057 
D(EXP(-3)) -0,54504562 -2,5346622 0,0406 

D(EMP) -0,01189034 -3,85263382 0,0075 
D(EMP(-1)) 0,04790436 4,55783398 0,0034 

D(INF) 0,36359176 3,87622732 0,0074 
D(INF(-1)) 0,35172396 3,39983462 0,0130 
D(INF(-2)) 0,31609116 3,36864612 0,0135 
D(INF(-3)) 0,18547186 3,08914424 0,0194 
CointEq(-1) -0,62017732 -8,1682265 0,0000 

 :   10Eviews  
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7.3 .   

   
) 06( :  

Breusch-Godfrey Serial Correlation LM Test  
) H0   : (  

0.0457 Prob F (2,4)  5.971245 F-statistique 
0.0001 Prob Chi-Square (2) 19.47412 Obs*R-au carré 

Heteroskedasticity Test ARCH 
) H0 : (    

0.4615 Prob F (1,23) 0.518420 F-statistique 
0.4138 Prob Chi-

Square (1) 0.551203 Obs*R-au carré 
Jarque-Bera Nomality test 

) H0 : (  
0.35 Prob  1.78 Jarque-Bera 

 Ramsey Reset Test 
) H0 : (      

0.1345 Prob 1.7536 t-statistique 
0.1345 Prob 3.3875 F-statistique 

 :   10Eviews  

:  
Breusch-Godfrey Serial Correlation LM 0.0457 

5    %  
Heteroskedasticity Test ARCH 0.4615 

5%  
(Jarque-Bera) xvii(0.35 %5  

 .  
Ramsey     0.1345 

5 .% 
) ARDL(

      
 :) CUSUM(

)   CUSUM SQ (  
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  xviii ) Stability Test (  
  

) 01 :(CUSUM  

-8

-6

-4

-2
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4
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2014 2015 2016 2017 2018 2019

CUSUM 5% Significance  
 :   10Eviews 

   )Ryo arawatari, Takeo Hori, Kazuo Mino, Government Expenditure 

And Economic Growth () CUSUM (
)  ( ) 5%(

) UECM   ( 
  

4 .  
  

-
%6.61.  

- ( ) 
%3.09.  

- ( ) 
  

-1 7 10   
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