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Abstract :

This research aims to address vector autoregressive models and identify the basic
assumptions underlying the VAR methodology in studying the mutual effects between
variables of a phenomenon, in addition to examining a case study representing the impact of
government support on economic growth in Algeria for the period (2000-2022). inorder to
studies. The study concluded that vector autoregressive models are characterized by dynamic
analysis in interpreting the relationship between research variables. The essence of this
standard model also relies on studying response functions and analyzing variance to
determine the extent to which each variable contributes to explaining the variance of other
variables, which makes iteasier for decision-makers in government or companies to make the
Keywords: vector Autoregressive Model var, Analysis of Variance, Government Support,
Economic Growth , Algeria.
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Pairwise Granger Causality Tests
Date: 1114/25 Time: 1826
Sample: 2000 2022

Lags: 1

Mull Hypothesis: Obs F-Statistic Prob.
SUP does not Granger Cause GDOP 22 000173 0.9667
GDP does not Granger Cause SLIP 1.88163 0.1861

Eviews 13 cila ke (e 1yl
oad 4 223 0,05 Ligieall (ggisn e AdliaY] il Ajlaay Slel Joaall DA
S AuasSall lileY) ) 8l e slow oladl (5 b alall sl U o D s
laalie Lo lgd il ) plal) Qs 8 L) deagiall ol oS5 L Jaag Sl
et A AR AR il 8 A sSall DL gal)
P INES
S laaiy) dedl zigai o dagiad Gylal) ) duball s PIA (e andl &
sailly GaasSall Clley) oy A daded DA e Dbl wluhall b daaladin) 24,
Al il ) Jeasl) S el b gala)

485 2026 ¢ls> — 01 21 09alaal)  JlesY) )y 2baiBy) & s A



AW laaiy) dadf g ilad aladiuls (galaBy) gailly ApagSal) cliley) Gm ABlall dadal

s (94 (2022-2000) 3541 il
Halall chid Lniadll Judlall dphiiad G do SN aady) dedl zigal ey -
gyl

sl (& et chatiall G Al ity Jdas 8 4Kl VAR zila Sl -
.z dsall

G2e Apaad plal) didasg Blasal) Jlgs A a0 SN i) dasl z3sa s o) -
LAY bl Gl el (A e S daalis
sailly duegSall bl Gu G Dl dlia 4l (s VAR(L) zisel ymi DA e =
S agms e il Al Glevally aial) Jlss daiil sda ey ¢ jilall b galaiY!
aesSall Glile Yl deara digaa die (galai®V] gaill ol
O O b A ariall 8 &80 Gleta ) agan pla SN ) il i o -
pae Gy 25 Lag p2ed olSS lan ALE e QLA ) e 8 e oSall lile) daals
aile LAl e B (sl gailly A gSall GlleY) G A A 35as
Sila gl
Ll 8 dhaadly Sluagill (e degana pung (e lgale Juanid) z5l e ol
.l
& Ol Bl dppyally Ay gSill Cljsall CaESH agleiSill ekl ASlse -
B3l cdald Loba@] cluhall e ehalindy LSl Cullad) pladiad Jlas
cAalal) Gaganll A dBag Baga
ddee g dal o ) (gginall o diald by seld gl ) -
dpaldll dadally o) dalail) ool ades Jgead lilan) Custs pen
oadal) Gigailly alglall aliad
cilexdlly alud) aco Jlasidy Sl 8 asall acdll dubw A<a sdle) -
e sS acall 13gd Dlad Aabindll clidlly Hul) mlleal dgage A cllel
cla®Y) saill CNV e e il Al 1Y)

486 2026 ¢ls> — 01 21 09alaal)  JlesY) )y 2baiBy) & s A



AW laaiy) dadf g ilad aladiuls (galaBy) gailly ApagSal) cliley) Gm ABlall dadal
s (94 (2022-2000) 574l sl A
LY dlgally alall Dlaal)l Jlaain¥) 8)g pan 208 dswend Sesy oLl —
acdll Aubie of ) LWL AeKall e oscae oe a0 decd)
e ldaly Laladl el (4 daldl jslaall e (asSall
FEYN(POLE
Olae o (aaeially Lysedl] lonai¥) dpdi) sl oLas/ (2014) L GhY e Sl o
aslly dal Jily s
) DI Teahal] srall _pemdl) guiil] cluidiy duiall Sl .(1998) . 3slse Gladia
cgealall Gilegahaall olga
e lid ye dia daayi o S giadl uldl olaiy) (2015) - Sblass lasal
sl gpall s tpagand) ¢l
DoY) lee L cclinkiy Slualae wlidl slaBy) Gib (2011) aeaa Aak
syl aalal)
cdwbilly Db G wbdl olaiy) (2005) - M) ae dhe 5o ol de desa
Aaaladl jlar pas Akl

Bourbonnais  Reégis, .(2009) . Econométrie(Manuel et exercices
corrigés), 7eédition.Paris: Dunod.

Enders Walter .(2004) . Applied Econometric Time Series, second
edition.New York: john wiley and sons.

Heji Christiaan 5 « Others .(2004) . Econometric Methods with Applications
in Business and Economics.Published in the United States by Oxford
University Press Inc: New York.

Mills Terene C .(2015) . .7ime Series Econometrics A concise
Introduction.USA: Palgrave macmillan.

N.D Gujarati .(2003) . ,Basic Econometrics, 4th Edition. New Delhi, India:
Tata McGraw-Hill.

487 2026 ¢ls> — 01 21 09alaal)  JlesY) )y 2baiBy) & s A



