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A3 Y1 lilan) e ol Zullall slae) (e i jdaall
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o) 8 Bl Shyslin Raalase skt el e ally ¢ iliadl lls S5 e
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G U bia Jaa) e | Al Slylin an Jiihyy ¢ Gums 5 = W

c bl chla Mes) Gl daladl il das Jisi by
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VEG—X)7= |1y
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Aahaiil) by L 4lie 20142004 358 DA %40 %20 e gl Eua ¢ dalal)
sl i DA %80 ) %60 e cngli lahyl Jea) 8 Gl sty Cregud )
gl 2016-2015 syl A Laad 43l V) ¢ Laladl clahyl JS e e
Aokl Y dealie dons mliails ¢ dudaiill e Claly) dea bl
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AWY) DA e a2l asi (e 4 ad b Las (casSall GlaY) Al o @llly 435S0
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e laBY) ayaiil) Cipdipe o agSal) GENI EY Auald A 1 JG) ol
rdfydl) duagiag lilal) ciuagi :JsY) cathal)
Al b ol asiill e o asSall GlaY) i Al bl diuags 1 Jg¥) g dl
Alea) i aladind 55 <2019 ) 2000 358l ast Ao sin drie) Judle pas 3 ¢ ihal) Al
2l ey gl pdse 5B oAl ey (Swe¥) Sl plall Jlanl) bl Gl
& Ahaiil) e ) dealue Ly INDEX C 54l 3uys 385l a5 Leads INDEX_D
i) lilias) o Clyiall o3¢ Lalall bl 43ls pes 23 ¢ RN 5l Says clahy) el
S Jsaalls (2019 2013 €2008 ) ihad) elid 4ygid) el 5 Y] Slilasls sl
Al Glily Cauagi maas

Ll clily cimags :(03-02) ad) Jgand

G INDX_C | INDX_D RN
Mean 8.69E+15| 0.531050| 0.791600| 78.77330
Median 6.21E+15] 0.530500| 0.802000| 79.38091
Maximum 2.17E+16| 0.602000| 0.837000| 89.95616
Minimum 4.31E+10] 0.471000| 0.720000| 69.33325
Std. Dev. 8.69E+15| 0.042826| 0.036190| 6.276841
Sum 1.74E+17| 10.62100| 15.83200| 1575.466
Observations 20 20 20 20
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UNIT ROOT TEST RESULTS TABLE (ADF)

Null Hypothesis: the variable has a unit root

With Constant

With Constant & Trend

Without Constant & Trend

With Constant

With Constant & Trend

Without Constant & Trend

Notes:

At Level
G
t-Statistic -3.0505
Prob. 0.0481
t-Statistic -4.6229
Prob. 0.0084
"
t-Statistic -0.2877
Prob. 0.5679
n0
At First Difference
d(G)
t-Statistic -5.1208
Prob. 0.0009
"
t-Statistic -4.9476
Prob. 0.0055
t-Statistic -8.3602
Prob. 0.0000

*

Agindatl) A ) 5D Suadl

\gBlia s Audatl) gilisl) : SRl Cullaal)
da o comillsangll jia slaal aladial o ¢ ddajl) Jedlead) 4y il
e i Cigusy oY ol Byiase il € 13 Lo Ayl Lyl il At ALull) JulSs
DLl il axe gl) Bansl) jia dsmg AL adal) dumd SLidls augall b S lsal
Bangll i Hladl 25 U Jeasd) mags o Al
(ADF) &y, sasgl) Jia HLa8) gilti :(04-02) by Jsaall

INDX_C
-0.6528
0.8359
n0
-1.7347
0.6953
n0
-0.5099
0.4820
n0

d(INDX_C)
-3.2134
0.0360
v

-3.7083
0.0485
-3.2957
0.0025

*

INDX_D
-1.7107
0.4103
n0
-1.2374
0.8722
n0
-0.2370
0.5875
n0

d(INDX_D)
-4.5245
0.0026

sen

-4.7094
0.0077
-4.6668
0.0001

ok

a: (*)Significant at the 10%; (**)Significant at the 5%; (***) Significant at the 1% and (no) Not Significant

b: Lag Length based on SIC

c: Probability based on MacKinnon (1996) one-sided p-values.

Eveiws.9 maliy mili Je aldieVh ddlall slac) (e 1 jiaal)

KR 2 gl

RN
-1.1256
0.6830
n0
-1.6153
0.7479
n0
0.3015
0.7625
n0

d(RN)
-3.6047
0.0166
v
-4.4602
0.0157
-3.7074
0.0009

(INDX_C , INDX_D, RN) (pially aladl ADF il zils of odlef Jsaall (e Jaadls
& il Ll V) o(ale oladly i g9 (e 5l ae ol ol cliy) 1(0) siall 8 s o
i) Al Ll ¢(ale olaly culs (50 e sl gl ae oladl S i) 1(1) Js¥1 Gpall
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Jo¥) zisaill AIC jlims o ial) il HLad) milis (06-02) ad) Jsill

Akaike Information Criteria
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Eveiws.9 maliy mil Ao alaeVh Allall dlac) (e 1 jiaall
G il ARDL (1, 1) s AlC jlire cawa z3sa3 Juadl (f gy JSN DA (e
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A £ 35all AIC jlaa o Bial) cidl) JLaa) gilis (07-02) by Jel

Akaike Information Criteria
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G il ARDL (4, 4) s AIC jlime cava z3sai Juadl (f gy JS30 DA (e
.l e INDX D
G 7 3gaill AIC jlan coua M) cfidl) jLad) milid (08-02) ad) Jsil)

Akaike Information Criteria

= O 4 4 o o o & Jd 0 o F 8o F o F 5 =

=0 O O O O O O O O 4O 4O 4O 4O O O =

2.4
ARDL(4, 0
43
3,
:

ARDL
ARDL
ARDL

Eveiws.9 zmaliyn il e alae¥h Ldlall dlae) (e juaal)
sRN lysidl ARDL (1, 2) 58 AIC jlxs o z3sai Juadl () oty JSEI DA (g0
sl e G
il lial e ARDL mgiey ol jidiall JalSll jLial S5y tagaad) ggde SLd) gl —o
: ot
H, 0, =0, =0 Qhaiall o @lyidia JalSS aag Y
H,:36 =0 il priall o Gyida JalSS aag
Lilas) o Wald [lial acdsr Jishall Ja¥1 cilaleal 48 i) dyginddl jlid) e 3)he sag
(2017 ¢0spals e Sh o) 2 W aill e F-statistic a8 auaiy ¢« F-statistic laal

(SSER -SSEU) /M
SSEU/(N - K)

g sane :SSEU  ¢(Apernll dpmydll (Buuka) aiall z3saill 8l Cilayye g seae SSER & ) dum
a2e :N i) z3saill Ciledaa 230 :M (Al L i) el 2l ye z3gaill sl Cilay e
el g m3gaill 8 Glalral) 2ae K cchlaalil)

Ji (e 2aally Critical value  agaall s jal) adll s 4gunall Fadlas) 45l oy
(K ) Jdaubidl dapall adll (e (yfic sana i) 3] iy Euay (Pasaran al 2001 e JS
Uy i) Ania ol [5 okl o (gsing g asaill OIS 13 Lay chpudall clpriall 3 A
Sl Ll ()AY) Ao sanal) (il Cpm 8 c(ssiuall d ASL Chiall aea o A5V de sendll
e Auhll 8 Lexdisal ol paiall Alaiaall il ppen Jaad 350n g 13as (354l

F - statistic=
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Ay Cosud A0gaall Fodedl oY) ol dad o 51 dysund) Fodglias) calS 136 <1(0), 1(1)
A ey il G il JelSil) GBle Gle e gati ) dedell Ll (i,
Alian) clS 13 Wl o(alyaia) o Ja¥) sk 4935 Adle) clysiall (b JalS5 agag
A isie JalS ang ¥ 4d) (g panll dpcash o i Adsaall Fodasl 51 aall (g J8) dggunall F
Aadl AeY) aall dadiy (31 aa) Al G a6 Aygunall Failaa] dad il 13l cclpaial) o
13) Lee apasil jha M3l e )a6ll ase @y JaygBadae pe (sS5 Cagu il Gl Al F
p gl meia Al il L Lad tdade e Glyaiall G @lidie JalS ABle a6 cailS

Jo¥) isaill aganl) media HLd) milii :(05-02) ad) Jgaall

ARDL Bounds Test

Date: 11/10/20 Time: 22:40

Sample: 2001 2019

Included observations: 19

Null Hypothesis: No long-run relationships exist

Test Statistic Value K

F-statistic 5.459913 1

Critical Value Bounds

Significance 10 Bound 11 Bound
10% 3.02 3.51
5% 3.62 416
2.5% 418 479
1% 494 558

Eveiws.9 maliyn 2 e aldeVW Ll dac) (e 1 jsaal)
D Gy cbond test agaall HLial dagie Jlexinly iisall Jal&all lgal oMel Joaal) (s
10%,  Aysieal) Gl die gslell aall (o ,S) Fostatistic 4 suad) dagll of ) gl
5%, 2.5, 1%.
Jig (il G dida JalSABDIe 5ag pxe o pall (Al panll dpiajd Gl dies
JEiall arially @il usiall g JaY) Aligha 4505 ADe 3 gas ALEN Alial) Lpca il
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A 7 dgaill dganl) mgde JLEd) milli :(06-02) ad) Jgaall

ARDL Bounas lest

Date: 11/10/20 Time: 22:07

Sample: 2004 2019

Included observations: 16

Null Hypothesis: No long-run relationships exist

Test Statistic Value K

F-statistic 2.963807 1

Critical value Bounds

Significance 10 Bound 11 Bound
10% 3.02 =51
5% 3.62 4 16
2.5% 418 479
1%6 4. 94 5.58

Eveiws.9 maliy mili e aldie Yl ddlall slae) (e 1 jiuaal)
S 7z 3galll dganl) mefa JLEA) @ilii :(07-02) ad; Jgaad

AU L DUUNIUD 1 0L

Date: 11/10/20 Time: 22:20

Sample: 2002 2019

Included observations: 18

Null Hypothesis: No long-run relationships exist

Test Statistic Value K

F-statistic 2.039305 1

Critical Value Bounds

Significance 10 Bound 11 Bound
10% 3.02 351
5% 3.62 416
2.5% 418 479
1% 494 558

Eveiws.9 zmalin milis e alae¥h Ldlall dlae) (e jiaal)
Cusycbond test  sgaall lidl Lagie Jlexinl ol juial) Jol&il) laal oMl cy)saal) i
gimal) Clygiue die golal) aall o jrual Fostatistic 4wl dadll of ) il s
10%, 5%, 2.5, 1%.
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A il datig cOhasiall ( dljidie JalSS AL 35ay o gl Al paal) duia b by dieg
i) psially il usiall G JaY) Ak 40305 ADe a5a pac AL AL
g5l jisay casSall B G JaY) sk A5l Ale aags 4l it HLEAY) 13 DA e
Laabue 5 S0 Jd5e 5 asSall GEY) A5 ADe aag Y 4 LS o(J5Y) gz 3sail)
LY Mea) b Lhaiill e <ol
:Js¥) Zasalll Ja¥) Jush ¢i5lilly Undl) prma gz dgad il Y g )81
tomall) JaY) dide |
goill ase o Lsiee il ool G asall Glaty! & sl of bl Jsaal) el
aa slay delee f ECM il cipelal WS ¢lan s Adgm 5500 4s o WS (INDX_C
Jashal) Ja¥) 8 Znlsil) aiad pad g oiill Hdpe dad ysiia Bage Aoy 2SS ECM Uadl) moniss
Jaand Jalae 223 (Jllg (0.15) = a8 (1) sl e sl D) A Aia) 358 JS (8 S
t= ) Al syl B JaY) sy 55l DA gail e pitie Cialy lavie AT Jiray cCinia
syl & DAY 13 e % 15 dobey Lo s iy 43l Jydall Ja¥) 8 40515l Leiad o (1
sive vie Uadll aa Jalae dygine el O (A cashall (g2l (& oIl ) deay o (1
.G & INDX C ciyiall o jisie Jul& Ae d9ag e %1 4 gima
J¥) zasail) Jal¥) Jush (lsilly Undl) prasual 7 3 gad gilii :(08-02) ad; Jsand
ARDL Cointegrating And Long Run Form
Selacted Model ARDL(1. 1
Jate: 11/10/20 Time: 23:29

Sample: 2000 2019
ncluded observations: 19

Cointegrating Form

Variable Coefficient Std. Error t-Statistic Prob.
D(G) -0.000000 0.000000 -2.273543 0.038"
CointeEq(-1) -0.153778 0.035691 -4 308562 0.000¢

Cointeq = INDX_C - (-0.0000*G + 0.6449 )

Long Run Coefficients

Variable Coefficient Std. Error t-Statistic Prob.
G -0.000000 0.000000 -1.568080 0.1377
C 0.644889 0.076125 8.471448 0.000C

Eveiws.9 maliy mil Ao aldeVh ddlal) dae) (e 1 jaall
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Summary

This study deals with the impact of government spending on economic
diversification, a case study of Algeria during the period 2000-2019; In order
to measure and define the relationship between government spending and
economic diversification, expressed in the diversity index, concentration index,
and the percentage of non-oil revenues' contribution to total revenues, and to
determine their direction in the short and long terms, the methods of the
quantitative standard analysis approach, represented by the unit root tests and
the methodology of joint integration with the self-regression model To slow
down the distribution of ARDL, the study concluded that there is a common
complementarity between government spending and the diversity index, and
there is no joint complementarity between government spending, concentration
index, and the percentage of non-oil revenue contribution to total revenues.
The results of the assessment of the relationship in the short and long term
also indicated that the effect of government spending is very weak due to the
impact of On economic diversification in Algeria.
Key words: government spending, economic diversification, diversification

index, concentration index, co—-integration, ARDL.



