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Abstract: .
: This research aims to know the causal relationship between health care spending and
: economic growth in Algeria during the period (2000-2022), and for that, the causality was tested in :
the short term based on the (Granger) test. And the causality was tested in the long term based on
i the (Toda-Yamamato) test. :
The research concluded, according to the Granger and Toda-Yamamot tests, that there is a i
significant causal relationship from the size of health expenditures towards the growth rate, but
i there is no significant causal relationship from the growth rate towards the size of health :
i expenditures. :
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UNIT ROOT TEST TABLE (PP)

Painwise Granger Causalt Tests

Date 1122024 Time: 15:11 e s a2 ’3.3%33
Sample: 2000 2022 T Cons e ron . apite  0.ss08
Lag51 without C... Hi;angnc fé.ig 2.%%;97
NullHypothesis: Os  F-afisic  Prob Wincone.. tomiste S90S

Prob. 0.?200 09384
DHS dozs not Granger Cause DGOP 2200 (108 ' Pron. 00000 00413
DGO does not Granger Cause DH3 0202 0913 ' Prob. 00000 0.0011

UNIT ROOT TEST TABLE (ADF)

At Level

GDP HS
With Cons... tStatistic ~ -3.2828 -1.2025
Prob. 0.0230 0.6141

= no
With Cons... t-Statistic  -4.2527 -0.0158
Prob. 0.0147 0.9931

= no
Without C...  t-Statistic ~ -1.8073 0.3548
Prob. 0.0679 0.7785

- no

At First Difference

d(GDP) d(HS)
With Cons... t-Statistic  -4.1686 -3.5068
Prob. 0.0046 0.0182
With Cons... tStatistic ~ -6.7951 27110
Prob. 0.0007 0.0442
Without C t-Statistic ~ -7.1508 -3.5998
Prob. 0.0000 0.0070

Motes: (*}Significant at the 10%; (**)Significant at the 5%, (***) Significant at the 1%. and..
*MacKinnon (1996) one-sided p-values

VAR 7393 youkds il : 04 3l VAR(2) 7 355 yaohds il : 03 3ell
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VAR Granger Causality/Block Exogeneity Wald Tests EE?OF1-”%';I;%5;iFE$_Si0n E:t;rgafes
. T ate; ime: 15:
Date: 1'1}'224'24 Time: 20:44 Sample (adjusted): 2002 2022
Sample: 2000 2022 Included observations: 21 after adjustments
Included observations: 21 Standard errors in { ) & t-statistics in [ ]
GDP H2
Dependent variable: GDP GOP-1) 0.304675 0.028504
(0.24747) (0.05316)
Excluded Chi-sq df Prob. [1.23118] [0.53613]
GDP(-2) -0.141498 0.038516
H3 5268237 2 0.0718 (0.24361) (0.05234)

[-0.58082] [0.73595]
All 5268237 2 0.0718

HS(-1) 1.983646 1.116350
(1.31822) (0.28319)

) [1.50479] [2.94208]
Dependent variable: HS

HS(-2) -2.532535 -0.157638

Excluded Chi-sq df Prab. (1.26248) (027121}
[-2.00603] [0.58124]

GDP 1.054167 2 05903 o 5031301 0.052830
(2.91780) (0.62682)

Al 1.054167 2 0.5003 [172452]  [0.08428]
R-squared 0.313600 0.886425

Adj. R-squared 0.142000 0.858031

2um sq. resids 7515365 3.468408

5.E. equation 2167280 0.465592

F-statistic 1.827503 31.21891

Log likelihood -43.18534 -10.88903

Akaike AIC 4. 5808080 1.513241

Schwarz SC 4837776 1.761937

Mean dependent 2938095 5179048

5.D. dependent 2.339760 1.235686

Determinant resid covariance (dof adj.) 0.673295

Determinant resid covariance 0.390847

Log likelihood -49.73131

Akaike information criterion 5.688696

Schwarz criterion 6.186085

MNumber of coefficients 10




