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Abstract:

The study tackles the influences of the two policies of finance
and Monetary as independent changes are the Nain impacts in
evaluating the financial performance of commercial banks accordingly
the commercial banks has an outstanding position for attracting
financial resources from different sides pumpit into the economic cycle
to achieve the highest development rates.

We rely also on the financial and Monetary variables from 2001
to 2015 in yearly analytical reports , and the thvree statisyical bulletins
which are issued from the Algerian Bank. Regarding to financial
performance data on the National Algerian Bank's list.

Here we suggest using the Eviews 04 method to assess the
impact of fiscal policy and monetary policy on the most important
indicators of financial performance in commercial banks.
key words: Evaluation indicators performance of the financial , fiscal
policy, Monetary policy, Trends in fiscal policy and Monetary policy ,
Evaluation criteria parameters estimated
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Dependent Variable: Y1
Method: Least Squares
Date: 05/07/17 Time: 21:08
Sample: 2001 2015
Included observations: 15
Variable Coefficient Std. Error t-Statistic Prob.
C -1.840499 0.810607 -2.270520 0.0424
G 5.206425 1.157074 4.499649 0.0007
R 1.188204 1.611191 0.737469 0.4750
R-squared 0.628306 Mean dependent var 0.509000
Adjusted R-squared 0.566357 S.D. dependent var 0.352502
S.E. of regression 0.232128 Akaike info criterion 0.093802
Sum squared resid 0.646602 Schwarz criterion 0.235412
Log likelihood 2.296482 F-statistic 10.14233
Durbin-Watson stat 2.551533 Prob(F-statistic) 0.002637
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Dependent Variable: Y1
Method: Least Squares
Date: 05/07/17 Time: 21:39
Sample: 2001 2015
Included observations: 15
Variable Coefficient Std. Error t-Statistic Prob.
C -1.328234 0.410432 -3.236188 0.0065
G 5.030487 1.112171 4523123 0.0006
R-squared 0.611461 Mean dependent var 0.509000
Adjusted R-squared 0.581573 S.D. dependent var 0.352502
S.E. of regression 0.228019 Akaike info criterion 0.004794
Sum squared resid 0.675907 Schwarz criterion 0.099200
Log likelihood 1.964047 F-statistic 20.45864
Durbin-Watson stat 2.405567 Prob(F-statistic) 0.000573
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Dependent Variable: Y3

Method: Least Squares

Date: 05/08/17 Time: 19:42

Sample: 2001 2015

Included observations: 15

Convergence achieved after 16 iterations
Backcast: 2000

Variable Coefficient Std. Error t-Statistic Prob.

G 0.294573 0.040528 7.268449 0.0000

R -0.119094 0.040713  -2.925219 0.0127

MA(1) 0.997111 0.110002 9.064490 0.0000

R-squared 0.816355 Mean dependent var 0.062400

Adjusted R-squared 0.785748 S.D. dependent var 0.025286

S.E. of regression 0.011704 Akaike info criterion -5.880849

Sum squared resid 0.001644 Schwarz criterion -5.739239

Log likelihood 47.10637 Durbin-Watson stat 1.442164
Inverted MA Roots -1.00
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Dependent Variable: Y1
Method: Least Squares
Date: 05/08/17 Time: 20:47
Sample: 2001 2015
Included observations: 15
Variable Coefficient  Std. Error t-Statistic Prob.
C 1.179056 0.271155 4.348271 0.0008
LM 1.551529 0.602125 2.576757 0.0230
R-squared 0.338075 Mean dependent var 0.509000
Adjusted R-squared 0.287157 S.D. dependent var 0.352502
S.E. of regression 0.297618 Akaike info criterion 0.537552
Sum squared resid 1.151492 Schwarz criterion 0.631959
Log likelihood -2.031641 F-statistic 6.639675
Durbin-Watson stat 1.650269 Prob(F-statistic) 0.022998
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Dependent Variable: Y2

Method: Least Squares

Date: 05/08/17 Time: 21:05

Sample: 2001 2015

Included observations: 15

Convergence achieved after 15 iterations
Backcast: 2000

Variable Coefficient Std. Error t-Statistic Prob.

C 0.174040 0.027741 6.273639 0.0000

LM 0.139841 0.064705 2.161218 0.0516

MA(1) 0.997468 0.109423 9.115672 0.0000

R-squared 0.708210 Mean dependent var 0.114800

Adjusted R-squared 0.659578 S.D. dependent var 0.055719

S.E. of regression 0.032510 Akaike info criterion -3.837707

Sum squared resid 0.012682 Schwarz criterion -3.696097

Log likelihood 31.78280 F-statistic 14.56273

Durbin-Watson stat 1.756094 Prob(F-statistic) 0.000617
Inverted MA Roots -1.00
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Correlation Matrix

Y1 Y2 Y3 R G M
Y1 1.000000 0.750149 0.515198 -0.034225 0.781959 0.558349
Y2 0.750149 1.000000 0.868704 -0.356681 0.757855 0.650927
Y3 0.515198 0.868704 1.000000 -0.540585 0.661185 0.732655
R -0.034225 -0.356681 -0.540585 1.000000 -0.206184 -0.538616
G 0.781959 0.757855 0.661185 -0.206184 1.000000 0.793092
M 0.558349 0.650927 0.732655 -0.538616 0.793092 1.000000
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Dependent Variable: Y2
Method: Least Squares
Date: 05/07/17 Time: 22:23
Sample: 2001 2015
Included observations: 15
Variable Coefficient Std. Error t-Statistic Prob.

C -0.038871 0.130183 -0.298590 0.7704

G 0.726755 0.185826 3.910946 0.0021

R -0.296393 0.258757  -1.145449 0.2744
R-squared 0.616298 Mean dependent var 0.114800
Adjusted R-squared 0.552347 S.D. dependent var 0.055719
S.E. of regression 0.037280 Akaike info criterion -3.563875
Sum squared resid 0.016677 Schwarz criterion -3.422265
Log likelihood 29.72906 F-statistic 9.637129
Durbin-Watson stat 1.618031 Prob(F-statistic) 0.003191

Ma(1) Jiabs (02) ad dalaall 58 Gan (02) A @alal)
Dependent Variable: Y2
Method: Least Squares
Date: 05/07/17 Time: 22:29
Sample: 2001 2015
Included observations: 15
Convergence achieved after 13 iterations
Backcast: 2000
Variable Coefficient  Std. Error t-Statistic Prob.
G 0.320871 0.039330 8.158503 0.0000
MA(1) 0.961355 0.061259 15.69338 0.0000

R-squared 0.736095 Mean dependent var 0.114800
Adjusted R-squared 0.715795 S.D. dependent var 0.055719
S.E. of regression 0.029704 Akaike info criterion -4.071486
Sum squared resid 0.011470 Schwarz criterion -3.977080
Log likelihood 32.53615 Durbin-Watson stat 1.491491

Inverted MA Roots

-.96
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Dependent Variable: Y3
Method: Least Squares
Date: 05/08/17 Time: 19:29
Sample: 2001 2015
Included observations: 15
Variable Coefficient Std. Error t-Statistic Prob.
C 0.067931 0.059727 1.137365 0.2776
G 0.264949 0.085255 3.107722 0.0091
R -0.271308 0.118715  -2.285371 0.0413
R-squared 0.607848 Mean dependent var 0.062400
Adjusted R-squared 0.542489 S.D. dependent var 0.025286
S.E. of regression 0.017104 Akaike info criterion -5.122201
Sum squared resid 0.003510 Schwarz criterion -4.980591
Log likelihood 41.41651 F-statistic 9.300175
Durbin-Watson stat 0.992280 Prob(F-statistic) 0.003637
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(13) pdo Al 5385 oy (06) pB) GBalal)
Dependent Variable: Y3
Method: Least Squares
Date: 05/08/17 Time: 21:28
Sample: 2001 2015
Included observations: 15
Variable Coefficient Std. Error t-Statistic Prob.
C 0.122326 0.016469 7427815 0.0000
LM 0.138760 0.036570 3.794348 0.0022
R-squared 0.525497 Mean dependent var 0.062400
Adjusted R-squared 0.488997 S.D. dependent var 0.025286
S.E. of regression 0.018076 Akaike info criterion -5.064916
Sum squared resid 0.004248 Schwarz criterion -4.970510
Log likelihood 39.98687 F-statistic 14.39708
Durbin-Watson stat 0.785762 Prob(F-statistic) 0.002231
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Dependent Variable: Y3
Method: Least Squares

Date: 05/08/17 Time: 21:24
Sample(adjusted): 2002 2015
Included observations: 14 after adjusting endpoints
Convergence achieved after 18 iterations

Backcast: 2001

Variable Coefficient Std. Error {-Statistic Prob.
C 0.117864 0.016262 7.247773 0.0000
LM 0.127051 0.033538 3.788288 0.0036
AR(1) 0.520680 0.263959 1.972580 0.0768
MA(1) 0.997155 0.314321 3.172408 0.0099
R-squared 0.914343 Mean dependent var 0.063357
Adjusted R-squared 0.888646 S.D. dependent var 0.025957
S.E. of regression 0.008662 Akaike info criterion -6.424802
Sum squared resid 0.000750 Schwarz criterion -6.242215
Log likelihood 48.97362 F-statistic 35.58146
Durbin-Watson stat 1.369351 Prob(F-statistic) 0.000012
Inverted AR Roots .52
Inverted MA Roots -1.00




