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Abstract 
The relationship between fiscal policy and financial and administrative corruption of 
important issues and vital, through the analysis of the impact of that relationship has 
been approaching the subject from both sides to ensure the first position of fiscal policy 
between the economic policies through their instruments, represented by taxes and 
government spending and public debt, deposits of economic and social development 
while ensuring The second administrative and financial corruption and the corruption 
was complex and complicated phenomenon, which exists in all sectors of government 
and private, is why the different means of crawling inside the communities and re-

produce itself . 
Research hypothesis: - Find assumes that there is a causal relationship between the 
overlapping corruption and fiscal policy, represented by Ppaduadtha (overall revenues - 
public expenditure - the surplus or deficit of the general budget). As well as for his 
research on indicators of corruption in the Egyptian economy 

The research aims to the corruption indexes in the Egypts economic_ in 
additional to notifying the relationship between the financial policy and corruption . The 
research by pothesis that there is a casual overlap relation between corruption and the 
financial policy. The method of the research includes two elements. First is the 
theoretical one, searching the concepts and the types of the corruption. The second 
assumes to using the analysis of the vector Auto Regression ( V. A. R ) to find out the 
casual relations between corruption and the financial policies. The results shows that the 
best casual relations may be achieved by temporal retardation for two years, where 
showing that there is a casual relation from the general revenue to the managerial and 
financial corruption, The is the increases of the general revenue causes the managerial 
and financial corruption while there is no casual relation between corruption and other 
total variables chosen. 
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The study recommends to the importance of emphasizing on the special studies 
corruption, and there is more probable chance for the universities and the researches 
centers to face these matters.  
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 ,��- )1 (   
 �)0����� 0-1� ���2�� 3���)��� ���2�� 3����
�� / ����� �	� 
� ���� 5�
��1980 – 2008  

%��&���  ��
	�� %�
���O�  ��
	�� %
0#&��  =+
#��� 6�	��  
1980  10398,57  13631,43         3232,860   
1981  10928,57  18682,29  7753,710  
1982  12864,20  19682,29  6818,00  
1983  14665,14  20822,29  7157,14  
1984  12819,30  19728,95  6909,65  
1985  13449,5  20077,84  6433,18  
1986  13644,662  20209,695  6565,03  
1987  10,946  15,947  5,0020  
1988  8,555  14,474  5,919  
1989  8,449  12,744  4,295  
1990  8,676  12,075  3,399  
1991  11,354  13,572  2,218  
1992  15,420  18,589  3,168  
1993  14,006  15,606  1,600  
1994  15,521  16,613  1,092  
1995  16,431  17,180  0,748  
1996  17,952  18,835  0,883  
1997  19,033  19,720  0,687  
1998  20,071  20,897  0,826  
1999  20,934  23,563  2,628  
2000  21,650  25,440  3,790  
2001  19,164  24,194  5,029  
2002  17,863  22,882  5,018  
2003  16,882  21,845  4,964  
2004  16,130  20,768  4,638  
2005  16,958  23,768  6,81  
2006  16,656  22,127  5,471  
2007  16,556  22,221  5,665  
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F = 27.28       

   ��

	��� �� )3 ( �        �$�&$ !�
���� "��
�� 

�#�� �

�6 �� ��$�1%        �$�&$ �
	�� 
����� =
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A� 38 % /
 U�$ ��� !3R2  50% �� "H 50% 
�� 50  C��� ����( D�� ����3 C���� V   
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����� �
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                  B� 3 /������� !3 C��� 5��7� "H ��
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 � D�( 
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�� �&�6�� ).�� !���� ��7����
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���� �� �$�
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 ��1
$� �&�6��� ).�� ���
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             . "
A� <�� 

�#��� ��	���� %�
����� ��$ �0�*� ���( �
&. �� =	$�� C�� ���$�       �,� 
,�
	�� D�� %���*�� E�

                 D�( �&�	� %�K
7( K
��� �� )�&��� ���$ D��� 
� �.� 
��3�� D�( �������� )�
&��� =�( �*� %�K��Q��
                 D,�� ����*������ �
�(�� �
�� �
��.� ���� D�� "
A� E��
$ ��.� /��$�� �� %�K
#(�� �� �
�(�� �
�� =	$

     �( ����� ��6�� �� ���
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,�
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$ �7���� �� ��
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���
�&�� ���
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��  

*�2���: $�� ������ �)0����� 0-1� 
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�� 
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�� !�
��� 5����� �
�$� ���� ������ ���
��� %��1A��� �� �&6����� 6�( 
	�
            �,&6����� 6,�( D�( "��
��� !�
��� 

�#�� �*� ��
0� �� 
03 / ���
�� ��
	�� �&6����� 6�( �

�6 !3 ��$��� ��
��

  ��

	���� )4 ( ��� J ��.  
 Dif = -5769 + 1910 Cpi   ………… (4) 
           T ( -5.91) + ( 4.79) 
R2 = 46%         R = 44% 
F = 22.27 

  ��

	��� �� J ��)4 (  �$�&$  !�
���� "��
�� 

�#�� �

�6 ��1% �$�&$ �&6����� 6�( �

�6 D�� "
A�  )
1910 % (  U�$ ��� !3 /R2 ) 46% (  "H46% 

�#�� D�� 
�	�  �&6����� 6�( !3 ���
��� %���G��� �� 

 
�� !�
���� "��
��54% C��� %���G�� D�� ����3   
3 – 1 ����� �	� 
� 
������ ������ ������ 
� �
����� ���
��� �+� ,
�!�� �
��� 1980 – 2008   

 �
��� �*�* D�� %��
$���� ��0& 5�� <�$�� �� �3 �
$��� ��� ��:;   
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           ��0��� �� �&�
� 4���&�� !#����G���� %&
� ��� 
� !. D���� ���1��� / 
�	� ��
	��� )�� �����1� ���� ��0��
                    �,�Q %���G���� %&
� ��� 
�� /�#��� ���
�� 8� ��
���� ���
 %&
� ��� B��0��� �� B
&�
� ��G���� ���� <�� /

        1��� %&
� ��� !3 /
�� -��#�� ��� �6��3 ��0���           ��
,3 /���1� ��
�� 
�� %���G���� %&
� ��� 
��3 ��&
*�� ���

�&�$ ���� ����7 ��0��� ��&6��� ���( �
&. �� !&	� ���3 ���1� ��
�� 
�� %���G���� %&
�.  

                  !���,�� ��
�&�� 8��� 4���& !3 %���G���� �� =���3� �0�0� �� �����1��� <�$ ���.� �$&��VAR   �,� 
��0��� %���G�� . ) /�
1����2003 /10;11 (   

 ����3 !��
 �
$��� ��
���� �� 
0��Dickey – Fuller  %��,�G���� �����0��� �( 51��� !3   ) .          / ���1,&
  /10 (                  �
,$��� -,�$7�$ !,,,,&
*�� ��0�� D�� �0�&& 
�� -��#�� ���� ��0��� ��G�� %
&
�$�� ���
	� 
	$� /

  8$$�Grarger   �� %���G�� D�(              
,� ��
�� %���G���� ��$ 
� ��$$��� ���	�� �	�$7 D�( 5�	��� ���� 4���&
 

�#��� �&6����� 6�(� /!�
���� "��
�� 

�#��� ��
	�� %
0#&��� /!�
���� "��
�� 

�#��� ��
	�� %�
����� ��$

� 6�(� ��
	�� %�
������ /��
	�� %
0#&��� ��
	�� %�
������ / !�
���� "��
���&6���� 6�(� ��
	�� %
0#&��� /
�&6�����/          %�
��,��� ��*
,� N
,�� ��
�� %���G���� ����
�� %
��	�� ��*
� N
�� <�
*�� ��0�� �� � ��� !3

                �
,��� "��,��� 

����� D�( !�
���� "��
�� 

�#�� D�( �&6����� 6�(� ��
	�� %
0#&��� ��
	��1980 – 
2008      ,�� �
$��� ��� �� VAR.     ��$$� K���� 
	$Grange    ��
���  )1;1 (      � ,3� �� F+
,�&�� %��2�

���&�� !&�6 5���$ -0��� �� ���� ��$$� %
��(.  
 ,��- )3 – 1(  �
"�� ������Gramger 

Pairwise Granger Causality Tests 
Date: 02/20/11   Time: 11:36 
Sample: 1980 2008 
Lags: 2 

  Null Hypothesis: Obs F-Statistic Probability 

  REV does not Granger Cause CPI 27  7.30546  0.00369 
  CPI does not Granger Cause REV  0.97590  0.39258 

  GOV does not Granger Cause CPI 27  1.60156  0.22421 
  CPI does not Granger Cause GOV  0.67750  0.51817 

  DIF does not Granger Cause CPI 27  1.03437  0.37210 
  CPI does not Granger Cause DIF  0.12216  0.88560 

  GOV does not Granger Cause REV 27  1.39034  0.27003 
  REV does not Granger Cause GOV  0.08445  0.91932 

  DIF does not Granger Cause REV 27  2.51205  0.10408 
  REV does not Granger Cause DIF  0.10966  0.89662 

  DIF does not Granger Cause GOV 27  1.90959  0.17190 
  GOV does not Granger Cause DIF  0.16428  0.84954 

     �
$��� F+
�& %��2� 
��F          �&�
0� 
	$� /!�
���� "��
�� 

�#��� ��
	�� %�
����� ��$ F      �,� �$��,���� F 
� �� �
$���� F+
�& %��2� / ����
��F �� �$�� �$������ F �� �#�� ��$�� �
	�� �� �3 =3� "H /����
��� 



                                                                                      

             ������4 	��
 ��7                 
�� �������
� ���	�� ����
� �	��� ���������              �����    /1201�    

 

  
236

                  !,3 )$�,� �
	�� 
����� �� D&	�$ /!�
���� ����
�� 

�#��� �
	�� 
����� ��$ ��$$� ���( �
&. �� "H ���
$��
���� "��
�� 

�#�� �� ��� !3 !�
���� "��
�� 

�#���
	�� 
����� !3 )$�� � !�
.  

      ,� ��$$��� %
��	�� 
�
�� 
	$Granger           8����� !����� ��
�&�� �
$��� D�� �0�&& 4���&�� %���G�� ��$ VAR 
      %����,#� �
,0� �� /��$$,� %
,��( 
��� �
( �� 
��� J �� ��$$��� %��
$��
3 /4���&�� %���G�� D�(

�� / %���G���� ��$ ���� %���*
�� ,�� 8����� !����� �
$���� ��
���� ��� 5�� ���VAR.   
     ��
��� �
$���� F+
�& %��2� )2; 2 (           ��
��� !3 
��( D�( H�0� �
�(� ��1 D�( �� �� %�

	� �	$��

            ,�� �
$��� K����� 
��	�� D�(� !3 J ���� 
��	��� ��G���� ��
�&� ��

	�$VAR     5����� ���3 
�
�� )�7�� 
 �� D�*���                    ��,�3 
,�
�� ��,� 5�� /��
 �*�� F+
�& D�� ������ ��� ��� �
$���� ��. !3 
���
���� ���� !�

     �
$��� D�( B�K
&$ 5�����Sehwarz               
,��	� ��,� !3 / ���� D&
� !7	� "���� �$�
&��� 5����� ���3 
�
��� 
  �
$���Liklihood         .
1��� �
0� �� ���
���� !3 �������� %
��	��� ��
0� D�(          �
,�	� 
,�� /�,��� �,$�� %�


Akaike                F+
�& D�( B�K
&$ �
$���� !3 D���� ��

	��� %����� 
�� /C�G��� ���0�� %�� ��

	��� � #� "���� 
AIC %�

	��� ��$ 8� ���� D&
� %00� "���    )199 , 17.7(   

   ���� %��2�R2   �$�&$ 70 %    %(
7�,�� �����,#��� %���G���� !3 %���G��� �� "H /  ��,#� �� 70 %  �,�
          �
�	� ��� �� ����� /�&6����� 6�( !3 ���
��� %���G���� )SC (       4���&�� !3 ��*A��� 5����� ���3 
�
��

 ���&�$ �*��� ��1�
$.  
 �$�&$ !���� 
����� �

�6 �� <�� !,&
*�� 5����� !3 !���� 
����� ���&	��� %���*
��� �
$���� F+
�& %��2� ��

1 %�� "
A� �$�&$ !�
���� "��
�� 

�#�� =
#�&� D )87. (%  
 ,��- )3 – 2(  @-���� 
��A�� ���!)�� ������VAR 

Date: 02/20/11   Time: 11:32 
 Sample(adjusted): 1982 2008 
 Included observations: 27 after adjusting endpoints 
 Standard errors & t-statistics in parentheses 

 CPI REV GOV DIF 

CPI(-1) -1.34E-14  6475.717  754.7481 -498.3859 
  (4.0E-15)  (6965.38)  (7099.90)  (2145.74) 
 (-3.34773)  (0.92970)  (0.10630) (-0.23227) 
     

CPI(-2)  9.45E-15 -1870.759  2306.763  37.74710 
  (4.1E-15)  (7122.22)  (7259.77)  (2194.05) 
  (2.30355) (-0.26267)  (0.31775)  (0.01720) 
     

REV(-1)  1.01E-19 -0.218945 -0.220933  0.048555 
  (2.3E-19)  (0.40582)  (0.41365)  (0.12501) 
  (0.43386) (-0.53952) (-0.53410)  (0.38839) 
     

REV(-2) -1.87E-19  0.035817 -0.097624 -0.000526 
  (2.1E-19)  (0.37113)  (0.37830)  (0.11433) 
 (-0.87597)  (0.09651) (-0.25806) (-0.00460) 
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GOV(-1)  2.18E-19 -0.001581 -0.450306  0.083911 

  (2.3E-19)  (0.40486)  (0.41268)  (0.12472) 
  (0.93520) (-0.00390) (-1.09116)  (0.67279) 
     

GOV(-2)  1.55E-19  0.081316 -0.319229  0.026749 
  (2.3E-19)  (0.39329)  (0.40089)  (0.12116) 
  (0.68418)  (0.20676) (-0.79631)  (0.22078) 
     

DIF(-1)  4.85E-19 -1.518985 -2.820476  0.867009 
  (7.5E-19)  (1.29951)  (1.32460)  (0.40032) 
  (0.64772) (-1.16889) (-2.12930)  (2.16577) 
     

DIF(-2) -1.63E-20 -0.147325 -0.931817  0.167436 
  (7.0E-19)  (1.22240)  (1.24601)  (0.37657) 
 (-0.02318) (-0.12052) (-0.74784)  (0.44464) 
     
C -4.28E-15 -1502.928  12868.76 -1234.785 
  (3.9E-15)  (6795.18)  (6926.41)  (2093.31) 
 (-1.09370) (-0.22118)  (1.85793) (-0.58987) 
     

CPI  1.000000 -3703.131 -7243.133  855.0077 
  (4.3E-15)  (7490.87)  (7635.53)  (2307.62) 
  (2.3E+14) (-0.49435) (-0.94861)  (0.37052) 

 R-squared  1.000000  0.433982  0.658708  0.700406 
 Adj. R-
squared 

 1.000000  0.134325  0.478025  0.541797 

 Sum sq. 
resids 

 1.36E-28  4.11E+08  4.27E+08  39005349 

 S.E. equation  2.83E-15  4917.064  5012.023  1514.738 
 F-statistic  2.54E+29  1.448265  3.645641  4.415931 

 Log likelihood -261.5785 -262.0950 -229.7869 
 Akaike AIC  20.11693  20.15518  17.76199 
 Schwarz SC  20.59687  20.63512  18.24193 

 Mean 
dependent 

 2.387037  2610.231  3461.843 -1098.718 

 S.D. 
dependent 

 0.839032  5284.800  6937.261  2237.734 

 Determinant Residual 
Covariance 

 3.30E-10   

 Log Likelihood  141.4882   
 Akaike Information Criteria -7.517647   
 Schwarz Criteria -5.597888   
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