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Abstract 

Public expenditures are all expenditures made by states to fulfill their required demands, 
while economic growth is the rise in the market value of the country's final products and 
services produced during a certain time compared to the preceding one. The validity of the 
Wagner Hypothesis was examined in this study, which investigated the causality between 
public spending and economic development for 28 OECD countries from 1990 to 2020. Panel 
unit root and causality tests were chosen based on the results of cross-sectional correlation and 

est produced 
findings for the whole panel as well as each country in the panel. According to the results, it 
was determined that the Keynes View was valid in some countries at some significance levels 
and that there was a causality between public spending and economic growth. However, the 
Wagner Hypothesis was not valid for the whole panel. 
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Adolp 
 

 ifadeyle ekonomik 

 (Wagner & Weber, 1977:58-67)

 (Chang, 
2002:1157)

 

 

 modeldir. Bu modelde, 

 (Peacock & Wiseman, 1967:322). Bu modelde 

ifade edilmektedir.  

 

     (1)

 

(RGDP)  (RGE)

 

 

     (2)

 

2.  

kadar 

 bu kamu harcam

 

Landua (1983) yap -
. Uygulama 

ise ne  

-
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  , -

 
bulgularda kamu harca

 

, -

 

, gel -2017 

sonucunda kamu harcama
 

, - -
 

 

Kalhan (2021) ya , 1990-

Dumitrescu-

 

Akkaya vd. , 2006-

 

L  yer alan yi incelemek 

 veya bir 

  ve kamu 
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, 

incelemektir. 

3. Ekonometrik Analiz ve Bulgular 

nedensellik testi 
leri 

 e Pesaran  (2015) 
 Panel nedensellik testine de heterojenlik ve 

 Bu testlerden e
testlerinden olan Im Pesaran ve Shin (IPS, demean)

ile (CIPS)  
 nel nedensellik testi ile de 

 

 

-
 

 

Tablo 1  

 
 

 
 

 
 

 
Avustralya AUS 1 
Avusturya AUT 2 
Kolombiya COL 3 

 CHL 4 
   BEL 5 

Danimarka   DNK 6 
Finlandiya  FIN 7 

Fransa   FRA 8 
Almanya   DEU 9 

Yunanistan   GRC 10 
  IRL 11 

                    ITA            12 
Japonya                    JPN            13 

Kore                   KOR            14 
 LUX            15 

Meksika MEX            16 
Hollanda NLD            17 

Yeni Zelanda NZL            18 
 NOR            19 

Portekiz PRT            20 
 ESP            21 
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 SWE            22 
 TUR            23 

ABD USA            24 
 CHE            25 

 CZE            26 
Kosta Rika CRI            27 

 GBR            28 

 

K

 

 

Tablo 2  

   

 EXP 
 GDP 

 

  

Tablo 3  

 zlem 
 

Ortalama Standart 
Sapma 

Minimum 
 

Maksimum

GDP             868 1.34e+12 2.86e+12 1.88e+10 2.00e+13

EXP             868 2.41e+11 4.65e+11 4.30e+09 2.80e+12

 

1990-
 1.34e+12 $ iken ortalama  az 

gelire 
 2019 

enlerin atistikleri incelendikten sonra her 
de  

 

 , panel veri setinde yer alan birimlerin 
 (Yerdelen 

:3)
 

 

 

Tablo 4  
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Korelasyon

LNGDP 100.657 0.000* 0.937
LNEXP 99.614 0.000* 0.882

Tabloda yer alan Pesaran

inin

Tablo 5: leri

Test
LM 2557 0.000*

LM adj 241.2 0.000*
LM CD 33.36 0.000*

LM, LM adj ve LM CD testlerinin sonu
ler

3.3. Heterojenlik Testleri

Panel veri seti

:20)
tes

Tablo 6

Test
Swamy S -2859.41 0.000*

41.982 0.000*

Testi 44.174 0.000*

Testleri
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 :3-4). Panel veride 
 

  her iki seride de un 

, 
demean

 

 

 

Tablo 7  

   
LNGDP 2.772 0.997 
LNEXP 6.269 1.000 

LNGDP -15.065 0.000* 

LNEXP -13.407 0.000* 

 

 

Tablo 8  

 
 

T-bar 

 

%10 
Kritik 

 

%5 
Kritik 

 

%1 
Kritik 

 

Z-bar 

 

 
 

LNGDP -1.746 -2.080 -2.160 -2.300 0.135 0.554 
LNEXP -1.678 -2.080 -2.160 -2.300 0.519 0.698 

LNGDP -3.161 -2.070 -2.150 -2.300 -7.618 0.000* 

LNEXP -3.163 -2.070 -2.150 -2.300 -7.629 0.000* 

. 

 
ve GDP 

GDP 
 

 

GDP 

 heterojen panel nedensellik testlerinden biri 
 

 

(1962) t  SUR 

vermektedir. 
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Bu nedensellik testinin 

ek 
uzun :979). 

an veya 

gelmektedir :991). her bir 

Granger nedense :981).

  (4)

ve

(5)

  

simgesi Akaike ve Schwarz gibi bilgi kriterlerinin
N modelde yer alan yatay kesit birim 

, t ise modelin zaman boyutunu ifade etmektedir
2006:981). 

1. SUR temelli NVAR denklem sisteminden yararlanarak, nedensellik testinin 
olan 
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  (6)

Bu temel 

edilmektedir. Elde edilen bu   

, bootstrap 

elde etmekten ziyade   

olarak belirtilerek *1,2,...,t T  olarak 

 

3.   
  

    (7)

 

5. 2- , 
 

 parametrelerinin her ikisinin 

er modelde yer alan 

olmazken, modeldeki  

 ve   parametrelerinin her ikisinin 

 

  panel veri setinin bu panel veri setinde yer alan 

 

 

Tablo 9  

 
Hipotezler 

Panel Fisher 
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61.117 

 
0.297 

 

 

 
38.902 

 
0.960 

 

 

e temel hipotezler reddedilemem  
 

 bir 
 

 

Tablo 10  -1 

 

 
 

Wald 
 

 

Bootstrap 

 

 
 

        %1             %5                   %10 
1-AUS 91.386 0.260 601.373 354.305 195.453 
2-AUT 228.555*** 0.070 661.513 240.171 143.671 
3-COL 1.264 0.910 612.639 279.490 217.942 
4-CHL 284.859 0.120 1056.631 720.691 402.043 
5-BEL 424.292** 0.050 746.788 291.327 212.211 
6-DNK 0.409 0.980 2336.794 1179.393 489.943 
7-FIN 16.029 0.910 1682.397 1140.946 811.091 
8-FRA 28.708 0.870 2692.789 1202.321 691.661 
9-DEU 317.245*** 0.070 844.957 371.845 191.830 
10-GRC 21.148 0.860 858.468 364.576 214.363 
11-IRL 1.458 0.980 986.342 770.575 553.137 
12-ITA 95.273 0.810 2381.506 1587.173 564.728 
13-JPN 35.959 0.800 2111.132 1058.225 808.111 
14-KOR 299.044** 0.040 1056.662 249.730 201.595 
15-LUX 1.185 0.980 2276.324 1892.019 1066.830 
16-MEX 22.377 0.630 980.263 513.989 428.624 
17-NLP 5.692 0.810 734.523 528.070 344.245 
18-NAL 150.811 0.310 985.619 479.714 356.914 
19-NOR 1323.674* 0.001 821.335 640.084 375.821 
20-PRT 0.971 0.940 1154.474 743.276 491.293 
21-ESP 88.458 0.930 4236.387 1748.726 1293.333 
22-SWE 47.827 0.420 445.097 285.403 217.998 
23-TUR 27.960 0.530 624.875 202.878 12.274 
24-USA 41.668 0.600 1002.299 800.873 461.508 
25-CHE 18.927 0.640 1909.209 922.933 400.995 
26-CZE 0.248 0.980 394.156 233.362 201.053 
27-CRI 144.277*** 0.100 391.842 205.667 132.942 
28-GBR 541.659** 0.040 830.770 522.518 309.117 

 

 temel hipotez reddedil  
 

  ekonomik 
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  temel hipotez 
kamu harcam   ek

 

 

Tablo 11 -2 

 

 
 

Wald 
Test  

 

Bootstrap 
 

 

 
 

           %1                          %5                      %10 
1-AUS 55.943 0.640 2922.031 1348.448 978.864
2-AUT 126.671 0.650 1959.547 1022.208 774.108
3-COL 310.561 0.670 3461.884 1909.810 1392.967
4-CHL 30.537 0.750 1769.593 1152.444 739.702
5-BEL 132.837 0.720 3516.093 2011.681 1661.677
6-DNK 22.442 0.830 1054.713 827.250 691.159
7-FIN 698.970 0.190 3399.000 1938.792 1304.922
8-FRA 50.179 0.640 888.171 789.978 546.090
9-DEU 1.930 0.950 1783.656 794.199 690.017

10-GRC 432.576 0.440 5589.164 2630.747 1764.612
11-IRL 847.533 0.250 3635.810 2047.167 1617.604
12-ITA 207.526 0.480 2231.522 1380.749 898.983
13-JPN 364.478 0.170 3137.775 1047.099 585.810
14-KOR 336.224 0.240 1102.841 832.718 652.445
15-LUX 291.021 0.200 1619.926 618.323 493.716
16-MEX 31.873 0.850 2680.482 1651.830 1047.202
17-NLP 244.131 0.470 971.964 821.503 673.902
18-NAL 865.409 0.360 4619.751 2263.048 2118.015
19-NOR 2.659 0.990 1369.192 969.201 623.408
20-PRT 373.274 0.450 3160.462 1592.010 1401.496
21-ESP 650.539 0.390 3194.414 1923.666 1633.342
22-SWE 76.340 0.470 1206.537 467.792 336.328
23-TUR 21.677 0.870 4295.197 2227.031 1162.029
24-USA 110.336 0.620 1114.502 818.875 650.286
25-CHE 653.499 0.270 3837.375 1487.416 1121.248
26-CZE 470.795 0.380 5226.155 2063.370 1535.725
27-CRI 8.399 0.920 3265.755 1597.620 1101.254
28-GBR 3.507 0.960 2262.646 1288.016 993.236

, 
 temel hipotez 

reddedileme
harcama  .  

 

4.  

 Devletler 

i
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gelmektedir. 

 a 

 

 1990-   hem de
panelde yer alan i 

 

nda SUR tahmincisi 

 
nedensellik testinde , hem kamu harcama

 
Wagner 

. 

harcama  

 esine 
  

R-GE faaliyetlerine 

 

bir politika izlemektedir. Her aland bir 
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politikaya sahip oldu  

 

R-GE 
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