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Long-term correlation test between Algeria's general income and expenditure for 1992-2022
Standard study using Angel-Granger joint integration method, VAR model and Granger causation test
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Abstract: The study aims to test the long-term correlation between general income and general
expenditure components of Algeria's general budget for 1992-2022.The joint integration method of
Langle-Granger, self-regression radiation model, and causation test of Granger, was used for an
estimated sample of 31 annual views. The study found that there was no long-term
complementarity between the two, an explanation of public revenues in their past, public
expenditures and past, an isolated relationship between public revenues and public expenditures,
and a lack of causal two-way relationship between them.
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regression radiation model; Granger's causal test.
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Dependent Variable: RGB
Method: Least Squares
Date: 12/06/23 Time: 22:21
Sample: 1992 2022
Included observations: 31

Variable Coefficient Std. Error t-Statistic Prob.

C 1.570772 0.723837 2.170064 0.0383

CGB 0.884249 0.048933 18.07074 0.0000

R-squared 0.918437 Mean dependent var 14.62269

Adjusted R-squared 0.915624 S.D. dependent var 0.912971

S.E. of regression 0.265196 Akaike info criterion 0.245643

Sum squared resid 2.039532 Schwarz criterion 0.338158

Log likelihood -1.807460 Hannan-Quinn criter. 0.275800

F-statistic 326.5518 Durbin-Watson stat 0.485437
Prob(F-statistic) 0.000000
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Pairwise Granger Causality Tests
Date: 12/06/23 Time: 23:06
Sample: 1992 2022

Lags: 1

Null Hypothesis: Obs F-Statistic Prob.
CGB does not Granger Cause RGB 30 0.63002 0.4343
RGB does not Granger Cause CGB 2.18726 0.1507
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