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Zagalll &l e & g8 LA @il 1 0 a8 (3alall
(Augmented Dickey-Fuller ksl
(Level) s sl 2 LN PIB

Null Hypothesis: PIB has a unit root
Exogenous: Constant
maxlag=4):<Lag Length: O (Automatic - based on SIC

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic  -1.384300 0.5710

Test critical values: 1% level -3.769597
5% level -3.004861
10% level -2.642242

*MacKinnon (1996) one-sided p-values.

R-squared 0.087437 Mean dependent var -1868.386
Adjusted R-squared 0.041809 S.D. dependentvar 19835.26
S.E. of regression  19416.19 Akaike info criterion 22.67211
Sum squared resid  7.54E+09 Schwarz criterion  22.77130
Log likelihood -247.3932 Hannan-Quinn criter. 22.69548
F-statistic  1.916288 Durbin-Watson stat  1.829762

Prob(F-statistic) 0.181519

(1° difference) ¥ Gsud 2 Ln PIB

Null Hypothesis: D(PIB) has a unit root
Exogenous: Constant
maxlag=4):<Lag Length: O (Automatic - based on SIC

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic  -4.581079 0.0018

Test critical values: 1% level -3.788030
5% level -3.012363
10% level -2.646119

*MacKinnon (1996) one-sided p-values.

R-squared 0.524837 Mean dependent var 338.8000
Adjusted R-squared 0.499829 S.D. dependent var 29441.11
S.E. of regression 20821.58 Akaike info criterion 22.81576
Sum squared resid 8.24E+09 Schwarz criterion 22.91524
Log likelihood -237.5655 Hannan-Quinn criter. 22.83735
F-statistic 20.98629 Durbin-Watson stat 1.996916

Prob(F-statistic) 0.000204

N
=
~




(Level) ssimall 2 LN IMP

Null Hypothesis: IMP has a unit root
Exogenous: Constant
maxlag=4):<Lag Length: 3 (Automatic - based on SIC

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic  -5.612547 0.0002

Test critical values: 1% level -3.831511
5% level -3.029970
10% level -2.655194

*MacKinnon (1996) one-sided p-values.

R-squared 0.744891 Mean dependent var  749.6316
Adjusted R-squared 0.672003 S.D. dependent var 6865.902
S.E. of regression  3932.170 Akaike info criterion 19.61270
Sum squared resid  2.16E+08 Schwarz criterion  19.86124
Log likelihood -181.3207 Hannan-Quinn criter.  19.65477
F-statistic  10.21965 Durbin-Watson stat  2.068587

Prob(F-statistic) 0.000437

(1% difference) ¥ @9 2 Ln IMP

Null Hypothesis: D(IMP) has a unit root
Exogenous: Constant
maxlag=4):<Lag Length: 3 (Automatic - based on SIC

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -2.061749 0.2606

Test critical values: 1% level -3.857386
5% level -3.040391
10% level -2.660551

*MacKinnon (1996) one-sided p-values.

R-squared 0.747471 Mean dependent var -1380.333
Adjusted R-squared 0.669770 S.D. dependentvar 8487.416
S.E. of regression  4877.347 Akaike info criterion  20.05272
Sum squared resid  3.09E+08 Schwarz criterion  20.30005
Log likelihood -175.4745 Hannan-Quinn criter.  20.08683
F-statistic  9.619822 Durbin-Watson stat  2.035350

Prob(F-statistic) 0.000764

N
N
oo




(Level) ssiwal) 2 LN INF

Null Hypothesis: INF has a unit root

Exogenous: Constant

maxlag=4):<Lag Length: O (Automatic - based on SIC

t-Statistic

Prob.*

Augmented Dickey-Fuller test statistic -2.361641

0.1632

Test critical values:

1% level
5% level

10% level

-3.769597
-3.004861
-2.642242

*MacKinnon (1996) one-sided p-values.

R-squared

Adjusted R-squared
S.E. of regression
Sum squared resid
Log likelihood
F-statistic
Prob(F-statistic)

0.218058
0.178961
0.001812
6.56E-05
108.7285
5.577348
0.028450

Mean dependent var  0.000329
S.D. dependent var  0.001999
Akaike info criterion -9.702587

Schwarz criterion -9.603401

Hannan-Quinn criter. -9.679222

Durbin-Watson stat  1.658639

Null Hypothesis: D(INF) has a unit root

Exogenous: Constant

(1% difference) As¥1 Goa 4 Ln INF

maxlag=4):<Lag Length: 1 (Automatic - based on SIC

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic  -5.151001 0.0006

Test critical values: 1% level -3.808546

5% level -3.020686

10% level -2.650413

*MacKinnon (1996) one-sided p-values.

R-squared 0.710072 Mean dependent var  0.000191
Adjusted R-squared 0.675963 S.D. dependentvar 0.003239
S.E. of regression  0.001844 Akaike info criterion -9.616493
Sum squared resid  5.78E-05 Schwarz criterion  -9.467133
Log likelihood 99.16493 Hannan-Quinn criter. -9.587337
F-statistic 20.81764 Durbin-Watson stat  1.901840

Prob(F-statistic) 0.000027
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(Level) ssiwall 4 Ln DEP

Null Hypothesis: DEP has a unit root
Exogenous: Constant
maxlag=4):<Lag Length: 0 (Automatic - based on SIC

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic ~ 5.333620 1.0000
Test critical values: 1% level -3.769597
5% level -3.004861
10% level -2.642242
*MacKinnon (1996) one-sided p-values.
R-squared 0.587182 Mean dependent var 831.8182
Adjusted R-squared 0.566541 S.D. dependent var 571.8694
S.E. of regression 376.5051 Akaike info criterion 14.78625
Sum squared resid 2835121. Schwarz criterion 14.88543
Log likelihood -160.6487 Hannan-Quinn criter. 14.80961
F-statistic 28.44750 Durbin-Watson stat 1.393478
Prob(F-statistic) 0.000032

(1 difference) As¥) 39,8 & Ln DEP

Null Hypothesis: D(DEP) has a unit root
Exogenous: Constant
maxlag=4):<Lag Length: O (Automatic - based on SIC

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic  -1.435355 0.5455

Test critical values: 1% level -3.788030

5% level -3.012363

10% level -2.646119

*MacKinnon (1996) one-sided p-values.
R-squared 0.097826 Mean dependent var  33.33333
Adjusted R-squared 0.050343 S.D. dependentvar 422.2953
S.E. of regression  411.5282 Akaike info criterion  14.96802
Sum squared resid  3217753. Schwarz criterion  15.06750
Log likelihood -155.1643 Hannan-Quinn criter.  14.98961
F-statistic  2.060245 Durbin-Watson stat  2.392576
Prob(F-statistic) 0.167444
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(Level) sl 2 Ln PBRL

Null Hypothesis: PBRL has a unit root

Exogenous: Constant

maxlag=4):<Lag Length: 0 (Automatic - based on SIC

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic  0.259798 0.9702

Test critical values: 1% level -3.769597

5% level -3.004861

10% level -2.642242

*MacKinnon (1996) one-sided p-values.
R-squared 0.003363 Mean dependent var  4.045455
Adjusted R-squared -0.046468 S.D. dependentvar 13.45708
S.E. of regression  13.76620 Akaike info criterion 8.168817
Sum squared resid  3790.164 Schwarz criterion  8.268003
Log likelihood -87.85699 Hannan-Quinn criter.  8.192182
F-statistic  0.067495 Durbin-Watson stat  2.415486
Prob(F-statistic) 0.797675

(1% difference) As¥ 39,8 & Ln PBRL

Null Hypothesis: D(PBRL) has a unit root
Exogenous: Constant
maxlag=4):<Lag Length: O (Automatic - based on SIC

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic  -5.263228 0.0004

Test critical values: 1% level -3.788030

5% level -3.012363

10% level -2.646119

*MacKinnon (1996) one-sided p-values.
R-squared 0.593161 Mean dependent var  0.190476
Adjusted R-squared 0.571749 S.D. dependentvar 21.11307
S.E. of regression  13.81659 Akaike info criterion  8.180009
Sum squared resid  3627.063 Schwarz criterion  8.279488
Log likelihood -83.89010 Hannan-Quinn criter.  8.201599
F-statistic  27.70157 Durbin-Watson stat 2.111074
Prob(F-statistic) 0.000044
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(Philips-Perron_ksial)
(Level) ssiwall 2 LN PIB

Null Hypothesis: PIB has a unit root
Exogenous: Constant
Bandwidth: 1 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*

Phillips-Perron test statistic  -1.470454 0.5293

Test critical values: 1% level -3.769597
5% level -3.004861
10% level -2.642242

*MacKinnon (1996) one-sided p-values.

R-squared 0.087437 Mean dependent var -1868.386
Adjusted R-squared 0.041809 S.D. dependentvar 19835.26
S.E. of regression  19416.19 Akaike info criterion 22.67211
Sum squared resid  7.54E+09 Schwarz criterion  22.77130
Log likelihood -247.3932 Hannan-Quinn criter. 22.69548
F-statistic  1.916288 Durbin-Watson stat  1.829762

Prob(F-statistic) 0.181519

(1° difference) ¥ Gsud 2 Ln PIB

Null Hypothesis: D(PIB) has a unit root
Exogenous: Constant
Bandwidth: 1 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*

Phillips-Perron test statistic  -4.581062 0.0018

Test critical values: 1% level -3.788030
5% level -3.012363
10% level -2.646119

*MacKinnon (1996) one-sided p-values.

R-squared 0.524837 Mean dependent var  338.8000
Adjusted R-squared 0.499829 S.D. dependentvar 29441.11
S.E. of regression  20821.58 Akaike info criterion 22.81576
Sum squared resid  8.24E+09 Schwarz criterion 22.91524
Log likelihood -237.5655 Hannan-Quinn criter. 22.83735
F-statistic  20.98629 Durbin-Watson stat  1.996916

Prob(F-statistic) 0.000204
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(Level) ssimall 2 LN IMP

Null Hypothesis: IMP has a unit root
Exogenous: Constant
Bandwidth: 1 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*

Phillips-Perron test statistic  -1.215271 0.6487

Test critical values: 1% level -3.769597
5% level -3.004861
10% level -2.642242

*MacKinnon (1996) one-sided p-values.

R-squared 0.070185 Mean dependent var 606.6818
Adjusted R-squared 0.023694 S.D. dependent var 6383.737
S.E. of regression  6307.655 Akaike info criterion 20.42342
Sum squared resid  7.96E+08 Schwarz criterion  20.52261
Log likelihood -222.6577 Hannan-Quinn criter.  20.44679
F-statistic  1.509656 Durbin-Watson stat  1.483466

Prob(F-statistic) 0.233454

(1% difference) ¥ @8 & Ln IMP

Null Hypothesis: D(IMP) has a unit root
Exogenous: Constant
Bandwidth: 1 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*

Phillips-Perron test statistic  -3.232326 0.0322

Test critical values: 1% level -3.788030
5% level -3.012363
10% level -2.646119

*MacKinnon (1996) one-sided p-values.

R-squared 0.350984 Mean dependent var -1060.286
Adjusted R-squared 0.316825 S.D. dependentvar 7883.213
S.E. of regression  6515.821 Akaike info criterion  20.49225
Sum squared resid  8.07E+08 Schwarz criterion  20.59173
Log likelihood -213.1686 Hannan-Quinn criter.  20.51384
F-statistic  10.27509 Durbin-Watson stat  1.343738

Prob(F-statistic) 0.004657
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(Level) ssiwal) 2 LN INF

Null Hypothesis: INF has a unit root
Exogenous: Constant
Bandwidth: 1 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*

Phillips-Perron test statistic  -2.325341 0.1733

Test critical values: 1% level -3.769597
5% level -3.004861
10% level -2.642242

*MacKinnon (1996) one-sided p-values.

R-squared 0.218058 Mean dependent var  0.000329
Adjusted R-squared 0.178961 S.D. dependentvar 0.001999
S.E. of regression  0.001812 Akaike info criterion -9.702587
Sum squared resid  6.56E-05 Schwarz criterion  -9.603401
Log likelihood 108.7285 Hannan-Quinn criter. -9.679222
F-statistic  5.577348 Durbin-Watson stat  1.658639

Prob(F-statistic) 0.028450

(1% difference) As¥1 God 4 Ln INF

Null Hypothesis: D(INF) has a unit root
Exogenous: Constant
Bandwidth: 20 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*

Phillips-Perron test statistic  -7.429078 0.0000

Test critical values: 1% level -3.788030
5% level -3.012363
10% level -2.646119

*MacKinnon (1996) one-sided p-values.

R-squared 0.627209 Mean dependent var  0.000166
Adjusted R-squared 0.607588 S.D. dependent var 0.003159
S.E. of regression  0.001979 Akaike info criterion -9.522074
Sum squared resid  7.44E-05 Schwarz criterion  -9.422596
Log likelihood 101.9818 Hannan-Quinn criter.  -9.500485
F-statistic  31.96684 Durbin-Watson stat 2.057715

Prob(F-statistic) 0.000019
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Null Hypothesis: DEP has a unit root
Exogenous: Constant
Bandwidth: 1 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*

Phillips-Perron test statistic  4.806375 1.0000

Test critical values: 1% level -3.769597
5% level -3.004861
10% level -2.642242

*MacKinnon (1996) one-sided p-values.

R-squared 0.587182 Mean dependent var 831.8182
Adjusted R-squared 0.566541 S.D. dependentvar 571.8694
S.E. of regression  376.5051 Akaike info criterion 14.78625
Sum squared resid 2835121. Schwarz criterion  14.88543
Log likelihood -160.6487 Hannan-Quinn criter.  14.80961
F-statistic  28.44750 Durbin-Watson stat  1.393478

Prob(F-statistic) 0.000032

(1% difference) As¥) GsAl & Ln DEP
Null Hypothesis: D(DEP) has a unit root

Exogenous: Constant
Bandwidth: 1 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*

Phillips-Perron test statistic  -1.238845 0.6373

Test critical values: 1% level -3.788030
5% level -3.012363
10% level -2.646119

*MacKinnon (1996) one-sided p-values.

R-squared 0.097826 Mean dependent var  33.33333
Adjusted R-squared 0.050343 S.D. dependent var 422.2953
S.E. of regression  411.5282 Akaike info criterion 14.96802
Sum squared resid  3217753. Schwarz criterion  15.06750
Log likelihood -155.1643 Hannan-Quinn criter.  14.98961
F-statistic  2.060245 Durbin-Watson stat  2.392576

Prob(F-statistic) 0.167444
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(Level) s sl 2 Ln PBRL

Null Hypothesis: PBRL has a unit root
Exogenous: Constant
Bandwidth: 21 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*

Phillips-Perron test statistic ~ 1.476177 0.9986

Test critical values: 1% level -3.769597
5% level -3.004861
10% level -2.642242

*MacKinnon (1996) one-sided p-values.

R-squared 0.003363 Mean dependent var  4.045455
Adjusted R-squared -0.046468 S.D. dependentvar 13.45708
S.E. of regression  13.76620 Akaike info criterion 8.168817
Sum squared resid  3790.164 Schwarz criterion  8.268003
Log likelihood -87.85699 Hannan-Quinn criter.  8.192182
F-statistic  0.067495 Durbin-Watson stat  2.415486

Prob(F-statistic) 0.797675

(1% difference) As¥ Gsudl 2 Ln PBRL

Null Hypothesis: D(PBRL) has a unit root
Exogenous: Constant
Bandwidth: 6 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*

Phillips-Perron test statistic  -5.358200 0.0003

Test critical values: 1% level -3.788030
5% level -3.012363
10% level -2.646119

*MacKinnon (1996) one-sided p-values.

R-squared 0.593161 Mean dependent var  0.190476
Adjusted R-squared 0.571749 S.D. dependentvar 21.11307
S.E. of regression  13.81659 Akaike info criterion  8.180009
Sum squared resid  3627.063 Schwarz criterion  8.279488
Log likelihood -83.89010 Hannan-Quinn criter.  8.201599
F-statistic  27.70157 Durbin-Watson stat 2.111074

Prob(F-statistic) 0.000044
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Date: 12/17/13 Time: 22:44

Sample (adjusted): 1992 2012

Included observations: 21 after adjustments
Trend assumption: Linear deterministic trend
Series: DEP IMP INF PBRL PIB

Lags interval (in first differences): 1to 1

Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.01
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None * 0.796570 90.44752 77.81884 0.0005
At most 1 * 0.747877 57.00644 54.68150 0.0055
At most 2 0.581448 28.07188 35.45817 0.0780
At most 3 0.275159 9.781860 19.93711 0.2979
At most 4 0.134112 3.023999 6.634897 0.0820

Trace test indicates 2 cointegrating eqn(s) at the 0.01 level
* denotes rejection of the hypothesis at the 0.01 level
**MacKinnon-Haug-Michelis (1999) p-values

Unrestricted Cointegration Rank Test (Maximum Eigenvalue)

Hypothesized Max-Eigen 0.01
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None 0.796570 33.44108 39.37013 0.0563
At most 1 0.747877 28.93456 32.71527 0.0334
At most 2 0.581448 18.29002 25.86121 0.1194
At most 3 0.275159 6.757861 18.52001 0.5182
At most 4 0.134112 3.023999 6.634897 0.0820

Max-eigenvalue test indicates no cointegration at the 0.01 level
* denotes rejection of the hypothesis at the 0.01 level
**MacKinnon-Haug-Michelis (1999) p-values

1 Cointegrating Equation(s): Log likelihood 514.8499
Normalized cointegrating coefficients (standard error in parentheses)
DEP IMP INF PBRL PIB
1.000000 -1.324815 -556659.4 378.6233 -0.182899
(0.19141) (438699.) (69.9100) (0.02432)
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Date: 12/18/13 Time: 00:38

Sample (adjusted): 1992 2012

Included observations: 21 after adjustments
Trend assumption: Linear deterministic trend
Series: DEP IMP INF PBRL PIB

Lags interval (in first differences): 1to 1

Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None * 0.796570 90.44752 69.81889 0.0005
At most1* 0.747877 57.00644 47.85613 0.0055
At most 2 0.581448 28.07188 29.79707 0.0780
At most 3 0.275159 9.781860 15.49471 0.2979
At most 4 0.134112 3.023999 3.841466 0.0820

Trace test indicates 2 cointegrating eqn(s) at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level
*MacKinnon-Haug-Michelis (1999) p-values

Unrestricted Cointegration Rank Test (Maximum Eigenvalue)

Hypothesized Max-Eigen 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None 0.796570 33.44108 33.87687 0.0563
At most 1 * 0.747877 28.93456 27.58434 0.0334
At most 2 0.581448 18.29002 21.13162 0.1194
At most 3 0.275159 6.757861 14.26460 0.5182
At most 4 0.134112 3.023999 3.841466 0.0820

Max-eigenvalue test indicates no cointegration at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level
*MacKinnon-Haug-Michelis (1999) p-values
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Vector Error Correction Estimates

Date: 12/17/13 Time: 23:06

Sample (adjusted): 1993 2012

Included observations: 20 after adjustments
Standard errors in () & t-statistics in [ ]

Error Correction: D(DEP) D(IMP) D(INF) D(PBRL) D(PIB)

CointEql -0.023095 -0.115228 -1.26E-07 0.000990 3.275083

(0.01525) (0.29195) (1.2E-07) (0.00075) (0.86639)

[-1.51440] [-0.39468] [-1.05558] [1.31321] [ 3.78013]

D(DEP(-2)) 0.058317 -11.78277 1.16E-06 -0.001356 7.206053

(0.17574) (3.36435) (1.4E-06) (0.00869) (9.98402)

[ 0.33184] [-3.50224] [ 0.84069] [-0.15605] [0.72176]

D(IMP(-2)) 0.020228 0.922107 -2.06E-07 0.000453 -1.556634

(0.03125) (0.59819) (2.5E-07) (0.00155) (1.77518)

[ 0.64737] [ 1.54149] [-0.83942] [ 0.29315] [-0.87689]

D(INF(-2)) 7864.232 359058.0 -0.337666 1366.105 1590281.

(39865.0) (763171.) (0.31272) (1971.13) (2264778)

[ 0.19727] [ 0.47048] [-1.07978] [ 0.69306] [0.70218]

D(PBRL(-2)) 40.99903 40.39957 -3.05E-05 0.728436 1559.388

(13.3030) (254.672) (0.00010) (0.65777) (755.761)

[ 3.08194] [ 0.15863] [-0.29189] [1.10743] [2.06334]

D(PIB(-2)) -0.029830 -0.156907 2.20E-08 -0.000673 -0.814795

(0.00698) (0.13366) (5.5E-08) (0.00035) (0.39665)

[-4.27248] [-1.17391] [ 0.40150] [-1.94977] [-2.05417]

C 555.9196 7498.629 -7.93E-05 1.091921 -11601.77

(134.568) (2576.15) (0.00106) (6.65372) (7644.95)

[ 4.13116] [ 2.91079] [-0.07512] [0.16411] [-1.51757]

R-squared  0.849222 0.555150 0.240893 0.323094 0.597073

Adj. R-squared,  0.779632 0.349834 -0.109464 0.010677 0.411107

Sum sq. resids|  1030116. 3.78E+08 6.34E-05 2518.461 3.32E+09

S.E. equation  281.4955 5388.922 0.002208 13.91861 15992.11

F-statisticc  12.20323 2.703887 0.687564 1.034174 3.210653

Log likelihood  -136.8733 -195.9130 98.24088 -76.73548 -217.6680

Akaike AIC|  14.38733 20.29130 -9.124088 8.373548 22.46680

Schwarz SC|  14.73583 20.63980 -8.775581 8.722054 22.81530

Mean dependent  820.0000 731.2500 0.000287 4.650000 -2070.225

S.D. dependent  599.6490 6683.284 0.002096 13.99351 20839.52
Determinant resid covariance (dof adj.) 1.41E+16
Determinant resid covariance 1.64E+15
Log likelihood -492.2212
Akaike information criterion 53.22212
Schwarz criterion 55.21358
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* * * * * * * * * * * *

Etude econométrique de I'impact des dépenses publiques sur I’importation en
Algérie. Période [1990 - 2012]

Résumé

On considere en Algeérie les dépenses publiques un moyen tres important comme outil de
politique financiere et participe essentiellement a I’importation« d’ou il existe plusieurs études qui
relient la relation entre dépenses publiques et I’importation< on a conclu notre étude I’application de
I’analyse de la Co-intégration (Test de la stabilisation des variables [Dickey-Fuller Augmented ] et le
Test [Johansen and Juselius])« et le modele de la correction d’erreur sur les bilans annuels de la
période [1990 — 2012]« pour étudier I’'impact des dépenses publiques sur I’importation en Algérie.

Mots clés: Dépenses publiques, Importation, Teste de stabilisation des variables, Co-intégration,
Correction d’erreur.

* * * * * * * * * * * *

ECONOMETRIC STUDY ON THE IMPACT OF PUBLIC SPENDING ON
IMPORTS IN ALGERIA. BETWEEN THE PERIOD (1990 - 2012)

Abstract

We consider public spending as a very important tool in the financial policy and participate
essentially in the imports. So« there are many studies related to public spending and the import. The
work below is an apply of Co-integration analysis (test of constant variables [augmented Dickey-
Fuller] and the test of [Johansen and Juselius]) . In addition to a corrections sample an the annual
report of the period between [1990 — 2012]. The aim is to study the impact of public spending on the
import in Algeria.

Key words: Public spending, imports, test of constant variables, correction of mistakes.
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