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Abstract:

This research paper aims to analyze and measure the impact of
government spending on economic growth in Tunisia during the period
1990-2019, Where we will determine the optimal size of government
spending and indicate the impact of economic reforms in Tunisia, The
study relied on the descriptive analytical approach and the inductive
deductive approach in determining the standard model, The study
found: According to the joint integration test, we found the possibility
of a convergence between the study variables in the long run.
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Null Hypothesis: LG has a unit roo N 1] HVDDlhcsis LGDP ha nit root
Exogenous: None Exoqei None
Lag Length: 1 (Fixed) Lag Lemm 1 (Fixed)
t-Statistic Prab.* t-Statistic Prob.*

Augmented Dickey-Fuller test statistic 2023021 09985 Augmented Dyckey Fuller tesa m stic 3071913 0.9990
Test critical values: 1% level -2.650145 Test critical vi -2.650145

5% level -1.953381 “/ |eva| -1.953381

10% level -1.609798 10% level -1.609798
*MacKinnon (1996) one-sided p-values *MacKinnon (1996) one-sided p-values.
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DLGDP DLG
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Null Hypothesis: DLGDP has a unit root Null Hypothesis: DLG has a unit root
Exogenous: Constant Exogenous: Constant
Lag Length: O (Automatic - based on SIC, maxiag=6) Lag Length: 0 (Automatic - based on SIC, maxlag=6)
t-Statist Prob.* —
auste o t-Stafistic Prob.*
Augmented Dickey-Fuller test statistic -3.633180 0.0114
Test critical values: 1% level -3.689194 Augmented Dickey-Fuller test stafistic -3.565772 00137
5% level -2.971853 Test critical values: 1% level -3.689194
10% level -2.625121 5% level 2971853
2 E
*MacKinnon (1996) one-sided p-values. 10% level 2625121
*MacKinnon (1996) one-sided p-values.
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Dependent Variable: LGDP

Dependent Variable: LG
Method. L

hod. Least Squares hod. Least Squares
Date: 03/02/21_ Time: 20:19 Date: 03/02/21_ Time: 20:17
Sample: 1990 2019 Sample. 1990 2019
Included observations: 30 Included observations: 30
Variable Coefficient ~ Std Emor  t-Statistic  Prob. Variable Coefficient  Std. Error  t-Stafistic  Prob,
G 0606069 0020465 2061420  0.0000 LGDP 1598027 0053992 2961420  0.0000
[ 1133706 0597503 1897406 00000 c S17.22395  1.567429 1098866 0.0000
Resquared 0969061 Mean dependent var  20.02044 R-squared 0.969061  Mean dependent var 29.19200
Adjusted R-squared 0.967956  S.D. depandent var 0.287067 Adjusted R-squared 0.967956  S.D. dependent var 0467731
S.E. of regression 0051549  Akaike Info criterion _3.028238 S.E. of regression 0.083728  Akaike info criterion -2.058145
Sum squared resid 0074404 Schwarz criterion 2 934825 Sum squared resid 0196291  Schwarz criterion -1.964731
Log likelihood 4742357  Hannan-Quinn criter -2.998354 Log likelihood 3287217 Hannan-Quinn criter. -2.028261
F-statistic 877.0008 Durbin-Watson stat 0188075 Fstatistic 877.0008  Durbin-Watson stat 0189809
Prob(F-statistic) 0.000000 Prob(F-statistic) 0.000000
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LG, =-17.22+1.59x LGDP, +e,
LGDP, =11.33+0.60x LG, +e,,
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Null Hypothesis: RESIDO1 has a unit root
Exogenous: None Exogenous’ None
Lag Length: O (Automatic - based on SIC, maxlaq=6)

Lag Length: 0 (Automatic - based on SIC, maxlag=6)

t-Statistic Prob.* t-Statistic Prob.*
Augmented Dickey-Fuller lest statistic 3.629449  0.0008 Augmented Dickey-Fuller test stalistic 3504026 0.0011
Test critical values. 1% level -2.650145 Test critical values 1% level -2.650145
5% level 1.953381 5% level -1.953381
10% level -1.609798 10% level 1.609798
“MacKinnon (1996) one-sided p-values.

“MacKinnon (1996) one-sided p-values.
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Pairwise Granger Causality Tests
Date: 03/02/21 Time: 21:21
Sample: 1990 2019

Lags: 2

Null Hypothesis: Obs F-Statistic  Prob.

DLGDP does not Granger Cause DLG 27 5.26631 0.0135
DLG does not Granger Cause DLGDP 1.58643  0.2272

EViews10 cilajie e Tale) opfialll slac) oo ¢ jdaall

: h—_ll

35as e a3 diadl (il Jiy Lyheall Al by J) sl b —
LG, sl Glay) 5 siLGDP, Il _eayl ol mal i) o oy
prob=0.0135<0.05

GUY) (e A dgng e o et Al Apiall sl Ji B Sl b —
prob=0.2272-0.05: LGDP, Jlay) Jadl mldl) sl G alall
ralad) G zisai.2.5

ALG, =, +i(ﬂu xALG, )+ i( ,. xALGDP,_, )+ A% (LG, , —a, —a, xLGDP,, )+ U,
i=1 i

i=1

uall) Ja¥) cilalra i dagii 16 Jgand)

Dependent Wariable: DILG
Method . L Sa
nents
wWariable Coefficient Std. Error t-Statistic Prob
DLG(-1) 0.566388 0.186254 3.040940 0. 0056
DLGDP(-1) -0.304881 0.410764 0. 742230 0 4652
ECM(-1) -0 346816 0412171 —0.8414357 0. 4084
0.030222 0011663 2 501209 00160
R-squared 0.305255  Mean dependent var 0.044645
Adjusted R-squared 0.218412 S.D. dependent var 0.038299
s E regression 0. 033859  Akaike info criterion -3 801635
Sum = ed resid 0.027515  Schwarz crtenon 3611320
Log likelihood 57 222809  Hannan-Quinn crite A 74
F-statistic 3515022 Durbin-Watson stat 2.022304
Prob(F-statistic) 0.030449

EViews10 cilajie e lalae) cpialll slac) o i decaal)
ALG, =0.03+0.56xALG, , —0.30xALGDP,_, —0.34xECM, +U,
(259)  (3.04) (-0.74) (-0.84)
ty°=206  Fy =303 R?*=3052% n=28

g isadll Laiii.6
: ilasyl (). 1.6
90



94 -79 yo ¢ 2021 :Lid) ¢ 03 roand ¢ 15 alaad Ly Lol Silayf Usna

‘:\:Cahmﬁ\ LJAM L ALthl );uaﬂ\ sl b)dea —
ANs Al zagall of e Jx o F =Ry =3.03<F, =351 i das cusl
é):\mﬂ\ sl gﬁALGtA};"ALGDP[flUA Anus dgag (=2 Lae 47331.;4;‘\

L les Agie by ) ¢ R? =30.5290 Gsiue ) z3sall i A Ciliay —

'g.uw\ (L\-‘A—\Sﬁ A \.2.6
é\}\ﬂ bl ajell) 16 Jeid)

3
Series: Residuals
i Sample 1990 2019
7 Observations 30
1 Mean -2.48e-15
B Median -0.005104
Maximum 0.088330
" Minimum  -0.084242
2| Std. Dev. 0.050652
Skewness 0.126544
F1 Kurtosis 1.933513
il
Jarque-Bera  1.501811
T T T T T Probability 0.471939
010 005 0.00 005 010

EViews10 cilajia e lalae) ol slae) g i decaal)
o el gleall Luadl daedl dump 4@ BT zdsall-
calal) GBlEY) el 8 AN Y zisall 2w ol ) clidlE =-2.48e-15~0
JB=150< 205 =5.99 coen ol il ai J3lsally
(Rloall (AIAN LY LA dandi 17 Jgaad

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 1.494285 Prob. F(2,25) 0.2438
Obs"R-squared 3.096568 Prob. Chi-Square(2) 02126

EViews10 cilajie e Taldie) cialll slac) oo i deaall
aas Y adl @l 85l Juliadl 3130 s ySU Breusch—Godfrey il dag
Aglany A8 L) Gl 13 ey dalal) daall s Bl 513 b))
S By asag are e gan S dgieall dua gl Jed S aDA e ) LM
sl
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Heteroskedasticity Test: ARCH

F-statistic 0.077130 Prob. F(1,26) 0.7834
Obs*R-squared 0.082817 Prob. Chi-Square(1) 0.7735

EViews10 cilajie e Taldie) oialll dlac) oo ¢ deaall

Sl asay pe e S5 ARCH lial daai o (8) Jsaadl (& Alauall dail)
Al Jlanl) elad e taag bl s Pl el ol ¢ ¢l (AARCH
ol @l o pat Al paall duadll Jad o DA e A LM dgilasy
Lo dady)
tglai®y) Jual). 3.6

WDl 1y e ANV =-0.34450as) AN 4l Al 45l maaalll Jalas —
¢ LGDP, LG, olulud) o saall dlysha

ol 85 el 11545 2 (S 5y (2.94:0;)@»4:5\ -

SLGDP, gl (ol 30K ) @il JalSil) Hlaal il cacadl sAagi
skl saall 8 A Lany Uadl) sl 2353 Gauny doshal) ol 3 LG,
LG, aldl 3yl JLGDP, alal) sl 25l e i ol sl (sl
O ES Ny

1O Lang Ayl clixie e aiiall Slan) Jilaill iln A e

o Aayall bl sl LG, (LGDPR, il duhll ciyete o8 JS —
¢audyall 3538 DA Lgadiias

LGDP, 5LG, il aiplesll gl loadinls i) 138 (e Juliall Wl —
Cim € <G Luilaie saall chiall Al il Glall Ll Glete e
¢«(CV =0.29, 1.57<15%) cdiay¥) Jalas o e Caal

b By [(0) LVl oliien b B e chpiall Qe guen Laag =
(I(1) I iy
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Glalade 558 P D) dubudl Qe (5L G, M LGDP, e Al ol —
Dol s Al s Al L culS s cclipldll 1) capaid Al dalay)
i) il 5 llally daladil )55 Canpeal Waaay o el
:(“,.La L (A Adlud) rvulld\ A ey

lede ) Juniiy asall BlatY) clylgl a8 Al cilulpad) 3 Jail) salel
¢dac L)y ola@Y) Whgaa oo Uil

B delually Aol 658l dplady) cleUaill dalue oy Lo Jeall —
¢ oalaY | pnill Gty Jadil) g Uil Aiag e 2all JlaaY) )

& JiS Lo plall G dub ~la) PIa (e AaSsall Gldlia elu)) 3y5pa —
¢ paally aludll jalha (e aally alall Slasy) 2ulad g 306

) e ailly malll gl Y1 elacly Cilaal) daaly dypati Claslind puias =
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sl il bl &8 ga (30 ¢2020/02/11 A2yl &l (2020) LAl el bl .6
https://data.albankaldawli.org/country :«us e

Ol ipalpl Lasene s Gaea b deag cdpala@Y) Al L(2000) Ldiise il T
Gl

(o) dagyhal) Aplil) Jsal) & Adsall sylailly saill L(2006) . Alsa cpall a8
bl daala ¢ ppll agle s dylailly Apla@) o slel) 4408

caosls oall claall )l :olee L dalel/ 4ullal/.(2009) .z lsd) 35k .9

Lailipal dalel) oY) edaled) lidil) .(2003) Sadl sl 55 ¢ ypaa 2aae .10
sy Saill aglall iy dlie L daled

ol Bl Sls sglee L Loled) Gullell cloladil ((2010) syl s Al deas W11
&5l

A LolaBy/ duaiilly Lphsill dusly il (1999) . silas Ciade dese ]2
Al g ledy) 4K

Ol iplee daled/ Lllall (s0lie (2007) alie deal ol S5 5 sl a3 5ana 13
205l il padl

Dby L) o AN LY Llund LIS Lolai8y) LY/ (2010) (cule sl 2 2514
.I\,U..AA\ Crans A0S, ;QJJ',.,,'@JL.A:JYIM/GJLA.L/&;M@J

@adall.9
Lpal) eyl dagh Lafyal i1 @alad

- . - . b % . - .o “ . “
e.x.v\.c}ma g_ab;\a_mﬂ 4739.;4}3\ m\)ﬂ\ e\;l\ g_ab;u_mﬂ 4\7\5;4}5\ M\J.ﬂ\
LG | LGDP G ] GDP [

Mean 29.19200 29.02944 Mean 5.20E+12 4.21E+12
Median 2912704 29.06767 Median 4 4TE+12 4.21E+12
Maximum 29.92136 29.45113 W axirmum 9.88E+12 B.ATE+12
Minimum 28 65780 2863638 Minimum 2 7T9E+12 2 73E+12
Std. Dev. 0467731 0.287967 Std. Dewv. 2 52E+12 1.20E+12
Skewness 0.268341 -0.004876 Skewness 05665384 0.231772
Kurtosis 1.499936 1. 526682 Kurtosis 1.773004 1.549493
Jarque-Bera 3AT2FTE 2 ETETA2 _Jarque-Bera | 3.486388 2.548428
Probability | 0204664 0262273 Probability 0174908 0 279651
Sum 875 7601 870.8831 ‘Sum | 1.59E+14 1.26E+14
Sum Sq_Dev 6344408 2 404532 2 SumSa.Dev. | 1.84E+26 4.15E+25
Obsewations | 30 30 Sbservations 20 =0

EViews10 zaliy clajia 1 jdeaal)

94


https://data.albankaldawli.org/country

