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Summary:
The study aimed to identify the impact of oil price changes on the general
budget in Algeria during the period 2000-2020. The study was based on a
basic premise: Oil prices are determined based on demand and supply, like
any commodity, and the impact of oil price fluctuations on the budget has
been addressed. In general, it becomes clear to us the fragility and instability
of these indicators, as they recorded in their entirety periods of sharp decline,
as we showed through it how to study the stability of the returns chains
related to the variables of the study, and the most important standard tests that
determine the extent of stillness, while also how to study the test of the
normal distribution and the skew coefficient. And flatness, not to mention an
examination of the characteristics of the autocorrelation and the instability of
variance, and as we showed in the absence of these two characteristics, the
necessity of relying on the Angel Granger model in estimating the

relationship between the study variables.
Keywords: oil prices, the general budget in Algeria, oil price changes.
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' Yi-Ting Chen,On the robustness of Ljung-Box and McLeod-LiQ Tests:
ASimulationStudy, Economics Bulletin, Vol 3 N 17 2015 p2.
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Dependent Variable: DRS

Method: Least Squares

Date: 05/28/21 Time: 17:49

Sample (adjusted): 2002 2013

Included observations: 17 after adjustments

“ariable Coefficient Std. Error I-Statistic Prob.
C 1 48E-16  3.05E-14  0.004852  0.9962
DRO -130.6692  547E-13  -2.309E+14  0.0000
DR 1306692  5.35E-13  2.44E+14  0.0000
. F-squared 1.000000 Mean dependent var 0.020399 .
Adjusted R-squared 1.000000 5.D. dependent var 7.65909%9
S.E. of regression 1.25E-13 Sum sguared resid 2.20E-25
F-statistic 29%E+28 Durbin-Watson stat 3.3T73I6TT
Probi(F-statistic) 0.000000
Dependent Variable: DRS
Method: Least Squares
Date: 05/28/21 Time: 17:48
Sample (adjusted): 2002 2018
Included observations: 17 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
DRO -130.6692 3.22E-13 -4.06E+14 0.0000
DR 130.6692 3.15E-13 4.15E+14 0.0000
R-squared 1.000000 Mean dependent var 0.020399
Adjusted R-squared 1.000000 S.D. dependent var 7.659099
S.E. of regression 7.38E-14  Sum squared resid 8.16E-26
Durbin-\Watson stat 3.379796
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KPSS Unit Root Test on RESIDOA

Mull Hypothesis: RESIDOT is stafionary
Exogenous: Constant
Bandwidth: 2 (Newey-West automatic) using Bartlett kernel

LI-5Stat.
Kwiatkowski-Phillips-Schmidt-Shin test statistic 0.005238
Asymptotic critical values®: 1% level 0.738000
5% level 0.463000
10% level 0.347000
*Kwiatkowski-Phillips-Schmidi-Shin (1992, Table 1)
Residual variance (no correction) 0.058395
HAC corrected variance (Bartlett kernel) 0.0538448
KP335 Test Equation
Dependent Variable: RESIDOA
lMethod: Least Sguares
Date: 05/28/21 Time: 1726
Sample (adjusted): 2001 2013
Included observations: 13 after adjustments
Yariable Coefficient  Std. Error -Statistic Prob.
C 1.54E-17 0.0528609 263E-16 1.0000
R-sguared 0.000000  Mean dependent var 1.54E17
Adjusted R-squared 0.000000 3.0. dependent var 0.248657
S.E. of regression 0.248657  Akaike info criterion 0.1058465
Sum squared resid 1.051113  Schwarz criterion 0.157931
Log likelinood 0.023303 Hannan-Cuinn criter. 0.115287
Durbin-Watson stat 1.645677T
Dependent Variable: RO
Method: Least Squares
Date: 05/28/21 Time: 1725
Sample (adjusted): 2001 2013
Included observations: 13 after adjustments
Variable Coefficient  Std. Ermmor t-Statistic Prob.
RS -0.007653 0012751  -0.600169 0.5568
C 0.100294 0.064152 1.563393 0.1375
R-squared 0.022017 Mean dependent var 0.087342
Adjusted R-squared -0.039107  5.0. dependent var 0.251440
S.E. of regression 0.256310  Akaike info criterion 0.219577
Sum squared resid 1.051113  Schwarz criterion 0.318508
Log likelihood 0.023803 Hannan-Cuinn criter. 0.233219
F-statistic 0.360202  Durbin-Watson stat 1.64567T
Prob(F-statistic) 0.5567949
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