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ARDL Bounds Test

Date: 04428022 Time: 19:57

Sample: 2004 2020

Included observations: 17

Mull Hypothesis: Mo long-run relationships exist

Test Statistic Value k

F-statistic 1027532 1

Critical Value Bounds

Significance [0 Bound [1 Bound
10% 404 478
5% 4.94 573
2 5% 577 6.68
1% 6.84 7.84
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ARDL Cointegrating And Long Run Form
Dependent Variable: PIB

Selected Model: ARDL(4, 2)

Date: 04/29/22 Time: 20:07

Sample: 2000 2020

Included observations: 17

Cointegrating Form

‘Variable Coefficient Std. Error t-Statistic FProb.
C{PIB(-1)) 1. 226689 0398162 3080876 0.0131
CHPIBI-2)) -0.207653 0120544 -1.722637 0.0191
D{PIB(-2)) -0.322750 0119039 -2 711287 0.0239
DiFF} 0. 7391949 0.229128 3.2261458 0.0104
D{FP{-1)) -1.856181 0.431349 -4.303199 0.0020
CointEq(-1) -0.093078 0.023819 -3.907702 0.0036

Cointeq = PIB - (2.9176"FFP + 81502261 )

Long Run Coefficients

‘Variable Coefficient Std. Error t-Statistic FProb.
FP 2917630 2809213 3038583 0.0261
C 2150.2261... 4086.17355... 1.994586 0.0772
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ol (3 2SI Sl e 9099.71 ,eis FP il e s gl Sl £ 502 (61 %99.71
CPIB & Jaedd el
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Date: 04/28/22 Time: 20:07

Sample (adjusted). 2004 2020
Dynamic regressors (4 lags, automatic): FP

Selected Model: ARDL(4, 2)

Variable Coefficient Std. Error t-Statistic Prob.*
PIB({-1) 2133611 0.384834 5 544233 0.0004
PIB(-2} -1.434342 0.361174 -3.971328 0.0032
PIB(-3) -0.115097 0.135654 -0.848458 04182
PIB(-4) 0. 322750 0.119039 2711287 0.0239
FF 0.739199 0.229128 3.2265145 0.0104
FP{-1} -2 323812 0. 425725 -5.458477 0.0004
FP({-2) 1.856181 0.431349 4.303199 0.0020
c T58.6084 464 2353 1.634103 0.1367
R-squared 0997126 Mean dependentvar 1418078
Adjusted R-squared 0.994891 S.D. dependentwvar 4665.799
S.E. ofregression 3335108 Akaike info criterion 14 TE242
Sum squared resid 1001065, Schwarz criterion 15.15452
Log likelihood =117 4805 Hannan-Quinn criter. 14.80139
F-statistic 446 0713 Durbin-Watson stat 2 8B5896

Frob(F-statistic) 0.000000
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 1.201063 Prob. F(2,07) 0.2790
Obs*R-squared 0.506040 Prob. Chi-Square(2) 0.7765

028 G ahal) o il L Qb Wb Aot (3l e BT ag 120 i Wlas] ded iy
Sl o el LUV At e 3sedl s e
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Heteroskedasticity Test: ARCH

F-statistic 0.253131 Prob. F(1,23) 0.6272
Obs*R-squared 0.285960 Prob. Chi-Square(1) 0.5996
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5
Series: Residuals
Sample 2004 2020
4 Observations 17
Mean -1.53e-12
3| Median 14.10303
Maximum 384.0369
Minimum -624.1231
) Std. Dev. 250.1331
| Skewness -0.774904
Kurtosis 3.426408
19 Jarque-Bera  1.830141
Probability 0.400488
0
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T2 BINTR- NN
PIB FP audl
4123.51 1213.2 2000
4227.11 1001.4 2001
4522.77 1007.9 2002
5252.32 1350 2003
6149.12 1570.7 2004
7561.98 2352.7 2005
8501.64 2799 2006
9352.89 2796.8 2007
11043.7 4088.6 2008
9968.03 2412.7 2009
11991.56 2905 2010
14588.53 3979.7 2011
16208.7 4184.3 2012
16650.18 3678.1 2013
17242.54 3388.4 2014
16591.88 2373.5 2015
17081.84 1781.1 2016
18876.2 2200.1 2017
20452.3 2807.91 2018
20428.3 27145 2019
18383.8 1852 2020
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Lag Length: 0 (Automatic - based on SIC, maxlag=4)

Prob.* t-Statistic

0.8050 -1.472055 Augmented Dickey-Fuller test statistic

-4.498307 1% level Test critical values:
-3.658446 5% level
-3.268973 10% level

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(FP)
Method: Least Squares
Date: 06/08/22 Time: 01:00

Prob. t-Statistic Std. Error  Coefficient Variable
0.1593 -1.472055 0.184640 -0.271800 FP(-1)
0.0899 1.798164 442.0441 794.8678 C

0.8220 -0.228526 31.33880 -7.161716 @TREND("2000")

S 239l 12 Jgu)

Lag Length: 0 (Automatic - based on SIC, maxlag=4)

Prob.* t-Statistic

0.3296 -1.890549 Augmented Dickey-Fuller test statistic
-3.808546 1% level Test critical values:
-3.020686 5% level
-2.650413 10% level

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(FP)
Method: Least Squares
Date: 06/08/22 Time: 01:02

Prob. t-Statistic Std. Error  Coefficient Variable

0.0749 -1.890549 0.155052  -0.293133 FP(-1)
0.0824 1.839173 420.6504 773.6488 C
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Null Hypothesis: FP has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=4)

Prob.* t-Statistic

0.5038 -0.457856 Augmented Dickey-Fuller test statistic

-2.685718 1% level Test critical values:
-1.959071 5% level
-1.607456 10% level

*MacKinnon (1996) one-sided p-values.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(FP)
Method: Least Squares
Date: 06/08/22 Time: 01:04
Sample (adjusted): 2001 2020
Included observations: 20 after adjustments

Prob. t-Statistic Std. Error  Coefficient Variable

0.6522 -0.457856 0.059339  -0.027169 FP(-1)
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Null Hypothesis: PIB has a unit root

Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=4)

Prob.* t-Statistic

0.7858 -1.524934 Augmented Dickey-Fuller test statistic

-4.498307 1% level Test critical values:
-3.658446 5% level
-3.268973 10% level

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(PIB)
Method: Least Squares
Date: 05/27/22 Time: 15:51
Sample (adjusted): 2001 2020
Included observations: 20 after adjustments

Prob. t-Statistic Std. Error  Coefficient Variable
0.1457 -1.524934 0.281543 -0.429334 PIB(-1)
0.0208 2.547059 773.6857 1970.623 C

0.0257 2.479088 270.1511 3725621 @TREND("2000")
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Null Hypothesis: PIB has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=4)

Prob.* t-Statistic

0.7248 -1.020932 Augmented Dickey-Fuller test statistic

-3.808546 1% level Test critical values:
-3.020686 5% level
-2.650413 10% level

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(PIB)
Method: Least Squares
Date: 05/27/22 Time: 15:52
Sample (adjusted): 2001 2020
Included observations: 20 after adjustments

Prob. t-Statistic Std. Error  Coefficient Variable

0.3208 -1.020932 0.044842  -0.045780 PIB(-1)
0.0474 2.127620 594.2062 1264.245 C
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Null Hypothesis: PIB has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=4)

Prob.* t-Statistic

0.9858 2.016697 Augmented Dickey-Fuller test statistic

-2.685718 1% level
-1.959071 5% level
-1.607456 10% level

Test critical values:

*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(PIB)
Method: Least Squares
Date: 05/27/22 Time: 15:53
Sample (adjusted): 2001 2020
Included observations: 20 after adjustments

Prob. t-Statistic Std. Error  Coefficient

Variable

0.0592 2.006697 0.020387 0.040911

PIB(-1)




Bl 2o frg 40 i3y ¢ aslasYl Ol L, Je @olasYl ol aos

BpS Dhaset ¢ Jgll e LagaST ST razsl (3 Apdl) daliasl il alasV) ssenll
DA Wit gl Gl ] ol S ceeoliadl o8 5ad (] Jposl) el Y1 e
Alag oale @) ol Jeadl o ey il Y o Ayl LA B3y I AU
ol aslasl ol o a0 Y Vs e sy L s bl ek 3

ANl aw o ST 8 Sl ods Jratgciaidl) 5508 45ladYl sodl Judas (St
L) sedly LoV gyl Oy 2l

sl Ui ) Wt cemdanldl sds 3 ads Ol WalsoS3 G L S
2020-2000 55 Jos ) s awlys igmdl AL (slasy)
ARDL #3465 Spalt lSI- 3LVl gadl —agidl L 1 2 lill SLdS)
Résume:

La croissance économique est placée en téte des objectifs économiques, car elle
représente la synthése matérielle des efforts économiques et non économiques
exercés dans la sociéte, et I'Algérie, comme d'autres pays, a fait de grands efforts
dans ce cadre, afin de réaliser des objectifs économiques. croissance, car elle a pris
I'initiative de mettre en place des programmes qui profitent des excédents
financiers qu'elle procurait. Cette derniere taxe pétroliére a été et représente encore
',euvre principale qui a contribué et contribue au développement de I'économie
algérienne. Cela passe par lI'impact de certaines variables macroéconomiques sur
le niveau du taux de croissance économique en tant qu'indicateur de
développement, et ces variables sont représentées dans le taux de change, la masse
monétaire et la balance commerciale, I'investissement et la croissance
démographique.

Nous avons essayé de découvrir tout ce qui précéde dans cette étude, ou nous
avons abordé dans quelle mesure la croissance économique a éte affectée par la
fiscalité pétroliére, une étude de cas de I'Algérie au cours de la période 2000-2020.

Mots clés : fiscalité pétroliére, croissance économique, intégration conjointe et
modéle ARDL



