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e Résumé.

Cette étude vise a analyser I'impact de la population totale sur les
dépenses publiques en Algérie durant la période 1985-2019 a long et
court terme. Dans un sens de la population totale aux dépenses
publiques et I'existence d'une relation directe avec le long et le court
terme. court terme entre les deux variables, en utilisant le modeéle de
Granger, qui a prouvé |'impact de la population totale sur les dépenses
publiques en Algérie, ainsi que la validité et la stabilité du modele et ses
capacités et sa cohérence entre le long et le court terme Et long test de

correction d'erreur pour la stabilité du modele.

Mots clés : population totale, politigue démographique, augmentation des dépenses
publiques, loi de wanger
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P1 yDP (el ADF  jgalt Jgb o3 jlssl il

Null Hypothesis: DP has a unitroot
Exogenous: Constant, Linear Trend
Lag Length: O (Automatic - based on SIC, maxiag=8)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -0.163805 0.9913
Test critical values: 1% level -4.252879
5% level -3.548490
10% level -3.207094
Null Hypothesis: D(DP) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=8)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -5.175248 0.0002
Test critical values: 1% level -3.646342
5% level -2.954021
10% level -2.615817
Null Hypothesis: P1 has a unit root
Exogenous: None
Lag Length: O (Automatic - based on SIC, maxiag=8)
t-Statistic Prob.*
Auagmented Dickey-Fuller test statistic 14.83210 1.0000
Test critical values: 1% level -2.634731
5% level -1.951000
10% level -1.610907




Null Hypothesis: D(P1) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: O (Automatic - based on SIC, maxiag=8)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -5.420795 0.0005
Test critical values: 1% level -4.262735
5% level -3.552973
10% level -3.209642
Null Hypothesis: DP has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 0 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic -0.163805 0.9913
Test critical values: 1% level -4.252879
5% level -3.548490
10% level -3.207094
Null Hypothesis: D(DP) has a unit root
Exogenous: Constant
Bandwidth: 2 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic -5.187812 0.0002
Test critical values: 1% level -3.646342
5% level -2.954021
10% level -2.615817
Null Hypothesis: P1 has a unit root
Exogenous: None
Bandwidth: 3 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic 13.22318 1.0000
Test critical values: 1% level -2.634731
5% level -1.951000

10% level -1.610907
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Null Hypothesis: D(P1) has a unit root
Exogenous: Constant

Bandwidth: 3 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*

Phillips-Perron test statistic -4.933611 0.0003
Test critical values: 1% level -3.646342
5% level -2.954021
10% level -2.615817

Pairwise Granger Causality Tests
Date: 05/26/22 Time: 12:15
Sample: 1985 2019

Lags: 1

the granger causality test 413 Ll wils

Null Hypothesis:

Obs  F-Statistic Prob.

P1 does not Granger Cause DP
DP does not Granger Cause P1

34 4.07487 0.0522
1.55236 0.2221

Null Hypothesis: U has a unit root
Exogenous: None

Bandwidth: 2 (Newey-West automatic) using Bartlett kernel
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Adj. t-Stat Prob.*

Phillips-Perron test statistic -1.929501 0.0524
Test critical values: 1% level -2.634731
5% level -1.951000
10% level -1.610907




Dependent Variable: DDP
Method: Least Squares

Date: 05/26/22 Time:

12:26

Sample (adjusted): 1986 2019
Included observations: 34 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
C -464.2628 223.1491  -2.080505 0.0458
DP1 1056.276 322.6607 3.273643 0.0026
ECM(-1) -0.203575 0.111695 -1.822608 0.0780
R-squared 0.291673 Mean dependent var 222.3174
Adjusted R-squared 0.245974 S.D.dependentvar 572.7426
S.E. of regression 497.3392 Akaike info criterion 15.34052
Sum squared resid 7667733. Schwarzcriterion 15.47520
Log likelihood -257.7888 Hannan-Quinn criter. 15.38645
F-statistic 6.382537 Durbin-Watson stat 1.454532
Prob(F-statistic) 0.004771
.granger & engel ;L il
Dependent Variable: DP
Method: Least Squares
Date: 05/26/22 Time: 12:28
Sample: 1985 2019
Included observations: 35
Variable Coefficient Std. Error t-Statistic Prob.
C -8151.362 827.2065 -9.854083 0.0000
P1 324.8358 25.60438 12.68673 0.0000
R-squared 0.829856 Mean dependent var 2161.962
Adjusted R-squared 0.824700 S.D.dependentvar 2162.770
S.E. of regression 905.5273 Akaike info criterion 16.51036
Sum squared resid 27059327 Schwarz criterion 16.59923
Log likelihood -286.9312 Hannan-Quinn criter. 16.54104
F-statistic 160.9531 Durbin-Watson stat 0.352788
Prob(F-statistic) 0.000000




