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The Causal relationship��������

 between governmental and private expenditure and the limited Factors 

for the two types 

 – Jordan A study case ( 1970 – 2007 )��������
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     The results indicates the existence of balancing relation ship between the variables in the 

long term and that the bilateral causal relations is a list of the time- frame was lagging 

extended for two periods, this applies to the movement al spending offered the eaand the 

rate of the inflation .                                                                          �
     The research aims to determine the causal relationship between private and 

governmental spending and then identifying the limitations that the expenditure in the 

Jordanian economy for   the period 1970 – 2007, by using a model of the regression 

analysis data A group of the statistical measurement has been used in this area.��
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85.78 77.74 128.6033 r>0��r=0 

61.24 54.69 68.43247 r>1 1%r 

40.49 34.55 27.7427 r>2 2%r 

23.46 18.17 12.31295 r>3 3%r 
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0.6279 0.47248 CPL    �   GNI 

0.07025 2.89683 GNI    �    CPI 

0.11397 2.33129 ECG   �    GNI 

0.19276 1.73695 GNI    �    ECG 

0.05256 3.24443 ECH   �    GNI 

0.07849 2.76554 GNI    �    Ech 

0.00458 6.44147 Ms      �    GNI 

0.09158 2.58476 GNI    �    MS 

0.15418 2.00020 Resid  �    GNI 
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4.4E-08 30.7160 Ech     �    ECG 

6.2E-05 13.4646 ECG   �    Ech 
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0.09471 2.59560 ECG   �    MS 

0.30528 1.23826 Resid  �    ECG 
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0.30038 1.25061 ECh   �    MS 
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Co integrating  Eq:


 

CointEq1 

CPI (-1) 1.00000 

0.217411 

0.14905)+


AGNI (-1) 

1.45865)+ 

0.126786 

0.16208)+ 

ECG (-1) 

0.78223)+ 

- 0.153754 

0.13249)+


ECH (-1) 

- 1.16050)+ 

0.019761 

0.02586)+ 

MS (-1)



0.76421)+ 

C -27.31125 





Error Correction D(CPI) D(AGNI) D(ECG) D(ECH) D(MS) 
CointEq1 0.044835

0.233637 -0.432291 �.#*�*��

-8.616715 



�.��7��

�.$$�8�

�.$$�$#

�.��7�#

�.7��#�




�.#�*��

0.51955 0.97708 0.45341 -4.58506



D( CPI(-1)) �.8##�$�

-2.438542 �.7�#*8�

-2.241132 $.#��7�$
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$.$��$7

#.���7�
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#.#$��7

-0.53667 �.�*��*

-0.74461 �.�7���



D( CPI(-2)) 9
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-0.314400 -1.199141 �.�$##7*
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-2.59445 -0.05701 -0.22102 �.8�$�*
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D(AGNI(-1)) �.��#*��
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-1113864 �.��8�*8
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-0.85441 �.�*��7
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D(AGNI(-2)) -0.022742 0.009867 �.���7��
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-1.02509 �.�#$��
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D(ECG(-1)) -0.001729 �.�$�887

�.7$����

-3.255837 -2.548712 
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-0.16067 �.�8*78
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-1.90148 -2.35931 

D(ECG(-2)) �.���*��

-0.036585 -0.567075 *.���8#�
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 0.01312 �.#�*�#

�.#���$
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0.12133

-0.11610 -1.82905 �.78���
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D(ECH(-1)) 0.002744 �.�8�8��

-0.050598 �.���#�$
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0.74444

�.8�*8$ -0.58076 �.����8

-3.14756 

D(ECH(-2)) 0.004042 �.�#$#��

�.��$#�$

-0.684044 -0.862049 
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D(MS(-1)) �.���#*�
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-0.18658 �.�����* -0.023718 
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0.91350

�.�*���

-0.45916 �.*7���

-0.13741 

D(MS(-1)) 1.323469 �.��$���

-0.000176 -0.162452 �.�8��*�
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�.���$$ �.�##��

-0.000504 -0.69081

�.����8



C -0.45916 �.7���8*

�.�$$�$�

-39.09814 $.��*88*


 -0.00504 26.4838 �8.�*8$

(175.429) 11.0679 

 �.�$$�$

�.#����

�.#$���

(0.22287) #.78#��



R-squared �.87*��*

0.349136 �.78#��#

�.8#���8

�.7�$7$�


Adj. R-squared �.*#*��� �.�#�7*$

�.�����#

�.$8$�$*

�.7$$**�


Sum sq. resides �8.#8��� **8�8.��

*#7�*.�*

�.$#�7$�

�.���8��


S.E. equation �.�$878$ $�.�8��*

$7.#�8�#

#.�*8���

�.�*$788



F- statistic $.*88��� �.���8�8

�#.��$�7

#.87#�$#

�.���#7�


Log likelihood 9
8�.#78�� -178.6502 -178.0806 -2.448246 -2.287037 

Akaike AIC $.*#8#** ��.7�$��

��.78��*

�.$8�*8�

�.#�*$*�


Schwarz SC *.�8�8��

��.$��*8

��.#�*��

�.*��7�*

�.$�7��8



Mean dependent �.**��$#

49.70172 ��.��$��

�.��$�78

$.$*�78#


S. D. dependent #.��#���

50.12766 ���.*7�$

4.451818 5.211958 





  





3.23E+15 

 

-873.2787 

53.61593 

Dederminant Residual 

Covariance 

Akaike lnformation Criteria 

Schwarz Criteria 

56.50443 
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