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Abstract : The study aims at determining the theoritical framework of the total population, 

public expenditure and the historical development of each in Algeria during the period 

1985/2016. On the other hand, the study aims at identifying and analysing the impact of 

total population on public expenditures in Algeria during the period 1985/2016 in the both 

terms, short and longones. The study found that there was an increase in both the total 

population and public expenditures in Algeria during the study period. The study found 

also that there was a causal relationship in one direction from the total population to public 

expenditures and the existence a long and short term between the variables That is 

economically and statistically acceptable through self-regression model of the time gaps 

ARDL which is slawly distributed and that proved the total population impact on public 

expenditures in Algeria. There was also a proof of the validity and stability of the model 

and its capacities and their consistency between the short and long term were demonstrated 

through the stability diagnostics test for the stability of the model. 
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 DEP 

 Mean  2365.377 

 Median  1249.575 

 Maximum  7656.300 

 Minimum  99.84000 

 Std. Dev.  2513.576 

 Skewness  0.976607 

 Kurtosis  2.495600 

 Jarque-Bera  5.425955 

 Probability  0.066339 

 Sum  75692.08 

 Sum Sq. Dev.  1.96E+08 

 Observations  32 
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DEPPTOT

Granger Causality Test

Granger 1969 

(Ben Neceur, 2010, P 231)

 PTOT 

 Mean  31.91563 

 Median  31.90000 

 Maximum  40.30000 

 Minimum  22.90000 

 Std. Dev.  5.187088 

 Skewness -0.017571 

 Kurtosis  1.937971 

 Jarque-Bera  1.505522 

 Probability  0.471064 

 Sum  1021.300 

 Sum Sq. Dev.  834.0822 

 Observations  32 
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Unit Root 

Test

ADF

ADF

PTOT -3.255452 -3.019769 -4.752845 9.915484-  

DEP -1.487115 -2.413797 -2.897078 -3.533488  
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F

F

Bounds Tes

Date: 07/26/17   Time: 19:47  

Sample: 1989 2016  

Included observations: 28  

Null Hypothesis: No long-run relationships exist 
     
   

Test Statistic Value k 
   
   

F-statistic  22.54397 1 
   

Critical Value Bounds 
   
   

Significance I0 Bound I1 Bound 
   
   

10% 4.04 4.78 

5% 4.94 5.73 

2.5% 5.77 6.68 

1% 6.84 7.84 
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F

 

Breusch-Godfrey Serial Correlation LM Test:  

F-statistic 2.304034  Prob. F(2,18) 0.1286 

Obs*R-
squared 

9.707074  Prob. Chi-
Square(2) 

0.4576 

Heteroskedasticity Test: Breusch-Pagan-Godfrey 

F-statistic 1.616806  Prob. F(7,20) 0.1880 

Obs*R-squared 10.11870  Prob. Chi-
Square(7) 

0.1819 

Scaled explained 
SS 

5.793579  Prob. Chi-
Square(7) 

0.5640 
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 Stability Diagnostics):

CUSUM TEST

CUSUM of Squares Test

(CUSUM 

TEST)

(CUSUM of Squares Test).

-15

-10

-5

0

5

10

15

1998 2000 2002 2004 2006 2008 2010 2012 2014 2016

CUSUM 5% Significance  



 6152-5891غير اجمالي السكان على النفقات العامة في الجزائر للفترة دراسة تحليلية قياسية لأثر ت

 833                                             1122 ديسمبر . 21 رقم عدد. الاقتصاد جديد مجلة

 

-0.4

-0.2

0.0

0.2

0.4

0.6

0.8

1.0

1.2

1.4

96 98 00 02 04 06 08 10 12 14 16

CUSUM of Squares 5% Significance

51EVIEWS

ARDL

ARDL

ARDL

 



 6152-5891غير اجمالي السكان على النفقات العامة في الجزائر للفترة دراسة تحليلية قياسية لأثر ت

 833                                             1122 ديسمبر . 21 رقم عدد. الاقتصاد جديد مجلة

 

 

 

 

 

 

 

 

 

 

 

ADF



 6152-5891غير اجمالي السكان على النفقات العامة في الجزائر للفترة دراسة تحليلية قياسية لأثر ت

 833                                             1122 ديسمبر . 21 رقم عدد. الاقتصاد جديد مجلة

 

 

F



 6152-5891غير اجمالي السكان على النفقات العامة في الجزائر للفترة دراسة تحليلية قياسية لأثر ت

 833                                             1122 ديسمبر . 21 رقم عدد. الاقتصاد جديد مجلة

 

ARDL

http://www.enssea.net/enssea/majalat/2543.pdf،

http://www.enssea.net/enssea/majalat/2543.pdf
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Ben Naceur Hassen, économétrie Notes de cours – Exercices 

corrigés,  Contre de Publication Universitaire, Manouba, Tunisie, 

2010.   


