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Abstract :  Article info

This study aims to measuring the impact of Governance indicators on 
public spending in Algeria for the period 2002-2022, where the ARDL 
model was used to show the nature of relationship between the studied 
variables. 
Finally, it was reached that Algeria s performance in global governance 
indicators is weak and that its public expenditures are increasing form 
one year to the next , the standard study also showed that each 
governance indicator has specific impact on public expenditures that 
varies depending on analysis term (short/long). 
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 تأثير مؤشرات الحوكمة على الانفاق العام في الجزائر 

20022022
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سيةآوناس كنزة                               قمو   

. 

• 2022

2000

201820042017

  ARDL 

. 

2  

1.2

(Alqooti, 2020)

 (MICAH Ezekiel Elton Mike, 2022) 

 (Mario Coccia, 

2018) 

 (Al-Habil, 2011)

 

(Atupakisye Mwakolo, 2024)

(D. Fourie, 2007)
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2021 

Rodolfo Rocha dos Santos2019

(Sagarik, 2019) 

2.2 

 WGI

200(Sagarik, 2019)1996

 (Daniel Kaufmann, 2011)

1.2.2  
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2.2.2  
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سيةآوناس كنزة                               قمو   

• 

 

3 20022022

-2.5+2.5

20022022 

120022022 

 

-0.93 -0.64 -0.57 -0.61 -1.63 -1.04 2002 

-0.72 -0.61 -0.48 -0.67 -1.75 -1.08 2003 

-0.70 -0.62 -0.44 -0.56 -1.36 -0.80 2004 

-0.47 -0.77 -0.34 -0.45 -0.91 -0.72 2005 

-0.56 -0.78 -0.50 -0.44 -1.13 -0.92 2006 

-0.59 -0.79 -0.52 -0.54 -1.15 -0.98 2007 

-0.63 -0.77 -0.62 -0.60 -1.10 -0.98 2008 

-0.61 -0.83 -0.96 -0.53 -1.20 -1.04 2009 

-0.55 -0.82 -1.10 -0.40 -1.26 -1.02 2010 

-0.57 -0.85 -1.21 -0.52 -1.36 -1.00 2011 

-0.52 -0.81 -1.32 -0.45 -1.33 -0.91 2012 

-0.47 -0.69 -1.14 -0.43 -1.20 -0.89 2013 

-0.61 -0.80 -1.30 -0.34 -1.19 -0.81 2014 

-0.64 -0.94 -1.26 -0.41 -1.09 -0.85 2015 

-0.67 -0.92 -1.24 -0.46 -1.10 -0.86 2016 

-0.60 -0.93 -1.28 -0.54 -0.92 -0.90 2017 

-0.66 -0.81 -1.35 -0.49 -0.84 -1.00 2018 

-0.66 -0.86 -1.39 -0.57 -1.06 -1.05 2019 

-0.67 -0.80 -1.36 -0.57 -0.85 -1.09 2020 

-0.64 -0.83 -1.18 -0.65 -0.99 -1.01 2021 

-0.64 -0.83 -1.06 -0.51 -0.74 -1.00 2022 

https//:www.worldbank.org/en/publication/worldwide-governance-indicators/interactive-

data-access 

200220221,052019

2002-1.63 2022-0.5

-0.67 0.34-

-1.392019

-1-0.5 



 

 

 

 

310 

 

2.3 20022022 

20022022

2 20022022 

 -  -  1 550 646 1 097 716 452 930 2 002 

9,00% 139 529 1 690 175 1 122 761 567 414 2 003 

11,93% 201 594 1 891 769 1 251 055 640 714 2 004 

8,47% 160 268 2 052 037 1 245 132 806 905 2 005 

19,54% 400 977 2 453 014 1 437 870 1 015 144 2 006 

26,72% 655 555 3 108 569 1 673 931 1 434 638 2 007 

34,82% 1 082 482 4 191 051 2 217 775 1 973 276 2 008 

1,32% 55 283 4 246 334 2 300 023 1 946 311 2 009 

5,20% 220 606 4 466 940 2 659 078 1 807 862 2 010 

31,04% 1 386 629 5 853 569 3 879 206 1 974 363 2 011 

20,58% 1 204 604 7 058 173 4 782 634 2 275 539 2 012 

-14,65% -1 034 042 6 024 131 4 131 536 1 892 595 2 013 

16,13% 971 638 6 995 769 4 494 327 2 501 442 2 014 

9,44% 660 562 7 656 331 4 617 009 3 039 322 2 015 

-4,69% -358 837 7 297 494 4 585 564 2 711 930 2 016 

-0,20% -14 864 7 282 630 4 677 182 2 605 448 2 017 

6,17% 449 440 7 732 070 4 813 683 2 918 387 2 018 

0,12% 9 275 7 741 345 4 895 236 2 846 109 2 019 

-10,83% -838 458 6 902 887 5 009 346 1 893 541 2 020 

7,72% 533 197 7 436 084 5 479 700 1 956 384 2 021 

33,61% 2 499 569 9 935 653 7 986 908 1 948 745 2 022 

https://dgpp.mf.gov.dz 

2004

2007

3108,520112012

5853.57058.1

2012

6995,7

20152021

2020
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2022

9935,6

38% 2,7390,1

20022022

2018

4  

1.4 

20022022ARDL

ARDL

The Public Expenditure

 

𝑮𝑵𝑬𝑿𝑷 = 𝜷𝟎 +𝜷𝟏𝑪𝑪 + 𝜷𝟐𝑮𝑬+ 𝜷𝟑𝑷𝑽+ 𝜷𝟒𝑶𝑹𝑮+ 𝜷𝟓𝑹𝑳+ 𝜺

 

GNEXP

CC

GE

PV

ORG

RL

ε 

 β0 β1 β2 β3 β4 β5 β6

2.4 

 (M.Wooldrige, 2013)
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. (Enders, 2014)

 (ADF).  𝐻0

 𝐻1

 (N.Gujarati, 2004).

 ADF 

 ADF 0.05

0.05 (Greene, 2012)

3

GNEXP 0.6335 0.8705 0.6032 0.0302 0.1028 0.0019 

CCE 0.0019 0.0113 0.1840 0.0003 0.0015 0.0000 

GEE 0.6335 0.3323 0.4274 0.0017 0.0053 0.0001 

ORG 0.6715 0.9767 0.7844 0.0314 0.0635 0.0029 

PVE 0.2781 0.0660 0.1324 0.0011 0.0057 0.0001 

RLE 0.1849 0.3529 0.7772 0.0018 0.0064 0.0001 

Eviews 12  

 (ADF) 

 CCE  I(0) (p-values) 

0.05)(GEE

 (GNEXP)(ORG) (PVE)(RLE) 

0.05

0.05 I1

ARDL
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3.4 

 (AIC). 

20 AIC

 AIC Model133.

 (Model133)211002:

-  (GNEXP)2

- CCE 1.

- GEE 1.

- PVE0

- RLE 0. 

- (ORG) 2

AIC

1

Eviews 12 
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4.4Bounds Test)ARDL 

Bounds TestF-Statistic

FF12.5510

ARDLF3.241021I1

103.17

52.51F

10 

4 

F-Bonds Test Null Hypothesis: No levels relationship 

Test Stqtistic 
value signif 

Asymptotic: n=1000 
I (0)  I (1)  

F-statistic 5.362768  10 %  2.37 3.2 

K            3   5%  2.79 3.67 

 2.5 %  3.15 4.08 

 1%  3.65 4.66 

Eviews 12  

5.4ARDL 

ARDL

1.5.4 

 (CointEq(-1))

.CointEq(-1): 1.2961

129.6

%1 (P = 0.0003)

.

  GNEXP :
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•  (CCE): 117.8789

1117.881%

1 (P = 0.0032).

•  (GEE): 81.3293

181.33%5 (P = 0.0179)

.

•  (PVE): 14.1251

%5 (P = 0.1096)

.

•  (RLE): 46.1753

5 (P = 0.1390).

• ORG28.14367P = 0.0001

128.14 

2.5.4

EviewsARDL

32.6651.06

 CointEq(-1) 

129.6

5ARDL

 

Eviews 12 
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94.31 85.53

82.73

1

P=0.002366

6.4: 

1.6.4 (Jarque-Berra)

 20.7300335

 

1

Eviews 12 

2.6.4 

 Breusch-Godfrey Serial Correlation LM Test 

3.24303650.1250

. 

6

Eviews 12
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3.6.4 

 (Autocorrelation)  (Partial Autocorrelation) 

 (residuals)  Ljung-Box Q-Stat  (Prob) 

 (lags) 1125

.

2

Eviews 12 

4.6.4 

 Breusch-Pagan-Godfrey  (Heteroskedasticity) 

 F-statistic 1.221173 Prob(F-statistic) 0.4089

5 Obs*R-squared 12.49089 (Prob Chi-Square) 

0.3279.

Homoskedasticity
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7 

Eviews 12 

5.6.4: 

 CUSUM 

 CUSUM OF SQUARES

5

.

3

 

 

 

 

 

Eviews 12

7.4

 (CCE)  (ORG) 

  (ORG) 

. 

 (GEE)  (PVE) (RLE)

.
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 (CCE) 

. 

 (GEE) 

. 

 (PVE)  (RLE)

. 

 (ORG) 

.

5
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