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19.54 2453.00 2006
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1.32 4246.30 2009
5.20 4466.90 2010
31.04 5853.50 2011
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26.72 6.36 3.67 2007
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1.32 18.87 5.73 2009
5.20 13.19 3.91 2010
31.04 11.63 4.52 2011
22.49 36.95 8.89 2012
-5.9 2.18 3.25 2013
7.8 3.08 2.92 2014
-4.4 25.16 4.78 2015
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Mull Hypothesis: T has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=5)

t-Statistic Prob.*

Auvugmented Dickey-Fuller test statistic -4 036186 0.0207
Test critical values: 1% level -4 374307
5% level -3.603202
10% level -3.238054

*MackKinnon (1996) one-sided p-values.
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Mull Hypothesis: T has a unit root
Exogenous: Constant
Lag Length: O (Automatic - based on SIC, maxlag=5)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.986600 0.0054
Test critical values: 1% level -3.724070
5% level -2.986225
10% level -2.632604

*MacKinnon (1996) one-sided p-values.
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Mull Hypothesis: T has a unit root
Exogenous: Mone
Lag Length: 0 (Automatic - based on SIC, maxlag=5)

t-Statistic Prob_*

Augmented Dickey-Fuller test statistic -1.850267 0.0216
Test critical values: 1% level -2 660720
5% level -1.755020
10% level -1.609070

*MacKinnon {(1996) one-sided p-values.
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Null Hypothesis: Ghas a unitroot
Exogenous: Constant, Linear Trend
Lag Length: O (Automatic - based on SIC, maxlag=5)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -4. 429820 0.0089
Test critical values: 1% level -4 374307
5% level -3.603202
109% level -3.238054

*MacKinnon (1996) one-sided p-values.
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Mull Hypothesis: G has a unit root
Exogenous: Constant
Lag Length: O (Automatic - based on SIC, maxilag=5)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3 698199 0.0106
Test critical values: 1% level -3.724070
5% level -2.986225
10% level -2 632604

*MackKinnon (1996) one-sided p-values.
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Mull Hypothesis: G has a unit root
Exogenous: Mone

Lag Length: 0 (Automatic - based on SIC, maxlag=5)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -2.564320 0.0126
Test critical values: 1% level -2 660720
5% level -1.955020
10% level -1.609070

*MacKinnon (1996) one-sided p-values.
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Mull Hypoth&sis: INF has a unit root
Exogenous. Constant, Linear Trend
Lag Length: O (Automatic - based on SIC, maxlag=5)

t-Statistic Prob.”

Augmented Dickey-Fuller test statistic -1.823026 06630
Test critical values: 1% level -4 374307
5% laval =-3.603202
10%: level -3.238054

*MacKinnon {(1996) one-sided p-values.
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Null Hypothesis:INF has a unit root
Exogenous: Constant
Lag Length: O (Automatic - based on SIC, maxiag=5)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -1.405572 0.5633
Test critical values: 1% level -3.724070
5% level -2.986225
10% level -2.632604

*MacKinnon (1996) one-sided p-values.
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MNull Hypothesis: INF has a unit root
Exogenous: NMone
Lag Length: 0 (Automatic - based on SIC, maxlag=5)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -1.332513 0.1643
Test critical values: 1% level -2.660720
5% lavel -1.955020
109% level -1.609070

*MacKinnon (1996) one-sided p-values.
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MNull Hypothesis: DJ{IMNF) has a unit root
Exogenous: Constant, Limear Trend
Lag Length: O (Automatic - based on SIC, maxilag=5)

t-Statistic Prob.™
Augmented Dickey-Fuller test statistic -5.064532 D0.0023
Test critical values: 1% level -4.394309
5% level -3.612199
10%6 level -3.243079
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(MNF.2)
Method: Least Squares
Date: 04/09M17F Time: 21:30
Sample (adjusted): 1992 2015
Included observations: 24 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
DOMNF(-1)) -1.012757 0.199970 -5.064532 0.0001
C -2.695154 2.382541 =1.131210 0.2707
@ETREND({1990) 0D.133946 0.156837 0.854046 0.4027
R-squared 0D.556465 Mean dependent var -0_307500
Adjusted R-squared 0. 514224 S D. dependent var F.630917
S E. of regression 5.318571 Akaike info criterion 6. 296755
Sum squared resid 594 0311 Schwarz criterion 5. 444012
Log likelihood -FTZ2.56106 Hannan-Quinn criter. 6.335822
F-statistic 13.17344 Durbin-\Watson stat 2218577
Prob{F-statistic) D0.000196
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Dependent Variable: INF
Method: ARDL

Date: 03/07/17 Time: 11:34
Sample (adjusted): 1993 2015

Included observations: 23 after adjustments
Maximum dependent lags: 3 (Automatic selection)
Model selection method: Akaike info criterion (AIC)
Dynamicregressors (3 1ags, automatic): G T

Fixed regressors: C
Number of models evalulated: 48
Selected Model: ARDL(1, 3, 0)

Variable Coefficient

INF(-1) 0.411219

G 0.004475

G(-1) 0.062214

G(-2) 0.052913

G(-3) 0.120418

T 0.194202

C -3.817718
R-squared 0.935412
Adjusted R-squared 0.911192
S.E. of regression 2.517599
Sum squared resid 101.4129
Log likelihood -49.69821
F-statistic 38.62097
Prob(F-statistic) 0.000000

Std. Error

0.089837
0.050420
0.035837
0.029509
0.037148
0.055822
1.103724

Mean dependent var
S.D. dependentvar
Akaike info criterion
Schwarz criterion
Hannan-Quinn criter.
Durbin-Watson stat

t-Statistic Prob.*
4577384 0.0003
0.088758 0.9304
1.736034 0.1018
1.793107 0.0919
3.241548 0.0051
3.478959 0.0031
-3.458944 0.0032
7.470435
8.448136
4930279
5.275864
5.017182
2.642427

*Note: p-values and any subsequent tests do not account for model

selection.
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ARDL Bounds Test

Crate: 03/07M1F Time: 11:42

Sample: 1993 2015

Included observations: 23

Full Hypothesis: Mo long-run relationships exist

Test Statistic Walue k

F-statistic 9.326309 2

Critical Walue Bounds

Significance 10 Bound 1M1 Bound
10% 217 414
5% 2.79 4 85
2 5% 4 .41 552
1%% 5.15 6.36
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ARDL Cointegrating And Long Run Form
Dependent Variable: INF

Selected Model: ARDL({1, 3, 0)

Date: 020717 Time: 11:41

Sample: 1990 2015

Included observations: 23

Cointegrating Form

Variable Coefficient Std. Ermror t-Statistic Prob.
D(G) 0.004475 0.050420 0.088758 0.9304
D(G(-1)) -0.052913 0.029509 -1.793107 0.0919
D(G(-2)) -0.120418 0.037148 -3.241548 0.0051
D(T) 0.194202 0.055822 3.478959 0.0031
CointEqg(-1) -0.588781 0.089837 -6.553862 0.0000

Cointeqg = INF - (0.4077*G + 0.3293*T -6.4841)

Long Run Coefficients

Variable Coefficient Std. Ermror t-Statistic Prob.
G 0.407657 0.118158 3.450099 0.0033
T 0.329838 0.109762 3.005016 0.0084
C -6.484109 2 006565 -3.231447 0.0052
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 1.435614 Prob. F(2,14) 0.2709
Obs*R-squared 3.914253 Prob. Chi-Square(2) 0.1413
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Heteroskedasticity Test: ARCH

F-statistic 0.4203280 Prob. F(1,23) 0.5183
CObs*R-squared 0459212 Prob. Chi-Zquare(1} 04980

Test Equation:

Cependent YVariable: RESIDNZ

Method: Least Squares

Date: 0427MAT Time: 2256

Sample (adjusted): 1991 2015

Included cbservations: 25 after adjustments

Yariable Coefficient Std. Error t-Statistic Prob.
C 0.284299 0.0937498 2.03208983 0.0059
RESIDMZ2(-1) 0.128960 0211818 0.656034 05183
R-squared 0018368 Mean dependent var 0332246
Adjusted R-squared -0.024311 S.0D. dependent var 0.290443
S.E. ofregression 0.2932852 Akaike info criterion 04658317
Sum squared resid 1.987378 Schwarz criterion 0.563327
Log likelinood 3822715 Hannan-Cuinn criter. 0492862
F-statistic 04303230 Durbin-Watson stat 1.817664
Frob({F-statistic) 0.518312
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Résumé

La politique budgétaire occupe une place de premier plan dans les
économies des pays en développement, et I'Algérie sont parmi les pays ou la
politique budgétaire axée sur le développement de son économie ,Peut-étre
les problemes les plus importants qui sont abordés par la politique fiscale,
nous constatons le phénomeéne de l'inflation qui font obstacle a
I'avancement et le développement, cette étude vise a démontrer |'impact de
la politique budgétaire en Algérie au cours de la période 1990-2015.

Afin d'étudier cette connaissance, il a été adopté plus d'une approche en
fonction des besoins de I'étude ou nous avons utilisé I'approche descriptive a
travers divers concepts liés a la politique budgétaire et de l'inflation,

Bien que la méthode historique montre en abordant les différents
développements regardés

la politique fiscale en Algérie, et I'approche analytique est a travers I'analyse
des figures et des tableaux et des données économiques avec I'utilisation de
la méthode statistique sur le coté appliqué a abandonner I'étude théorique
sur la réalité pratique .

A travers cette étude, nous sommes arrivés a la conclusion que la politique
budgétaire en Algérie ont un impact partiel sur l'inflation par le biais des
dépenses publiques alors que les recettes fiscales ne sont pas efficaces dans
le traitement de l'inflation, et par conséquent les autorités concernées de
suivre la politique budgétaire stricte pour faire face a ce phénomene, en plus
de la politique de soutien politiques financieres et autres monétaires tels
que la politique en contrdlant la masse monétaire sur le marché afin de
réduire la demande globale, ce qui conduit a une baisse du niveau général
des prix, et donc le contréle de l'inflation, les politiques économiques
associées a un role actif en travaillant en harmonie les uns avec les autres.
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