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A study of the impact of petroleum taxation on economic cycles in
Algeria for the period 2000-2016
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Abstract:

This study aims to determine the relationship and impact of petroleum
taxation associated with fluctuations in oil prices in global markets on the
direction and convergence of economic cycles in Algeria for the period
2000-2016. In order to know these effects, we conducted a statistical study
linking petroleum taxation and real GDP, which enabled us to confirm the
existence of relationship between oil prices through the level of petroleum
taxation and economic cycle through real GDP. This result reveals that the
petroleum taxation is the main cause of economic cycles in Algeria.

Key words: petroleum taxation, economic cycles, real GDP.
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(g2 Jbe) dulg 5 Aad (g2 k) PIB, | igind)
840.6 4296.655 2000
916.4 4260.8 2001

917 4473.726 2002
862.2 4977.967 2003
899 5593.815 2004
916 6785.323 2005

973 7470.934 2006
970.2 7870.602 2007
1628.5 8907.646 2008
1835.8 7603.356 2009
840.6 8802.466 2010
1472.4 10197.205 2011
1561.6 10424.18 2012
1651.9 10398.438 2013
1577.7 10456.15 2014
1722.94 9673.965 2015
1682.55 9475.667 2016
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Dependent Variable: PIBR
Method: Least Squares
Date: 072218 Time: 00:00
Sample: 2000 2016
Included ocbservations: 17
Wariable Coeflicient Std. Error t-Statistic Prob.
c 2153231 1315.721 1.626541 01225
FP 4. 469730 1.007046 4. 438456 0.0005
FR-squared 0567722 Mean dependent var Tr45.220
Adjusted R-squared 0.538903 S.D. dependentwar 2302.396
=.E. of regression 1563 421 Akaike info criterion A7 65727
Sum squared resid 36664283 Schwarz criterion A7 . 755320
Log likelihood -148.0868 Hannan-Cluinn criter. 17. 66702
F-statistic 19.69989 Durbin-Watson stat 1.295729
Frob(F-statistic) 0000479
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Dependent Variable: PIBR
Method: Least Squares
Date: 07/22M18 Time: 16:16
Sample: 2000 2016
Included observations: 17

wWariable Coefficient Std. Error t-Statistic FrobD.
FP 5.0478FT 0.205068 19.82458 0.000C
R-squared 0.490538 Mean dependent var Frd45 22c
Adjusted R-squared 0.490538 =.D. dependentwvar 23202 .39
S.E. ofregression 1643 372 Akaike info criterion 17. 70391
Sum squared resid 43210728 Schwarz criterion A7. 7529z
Log likelihood -149 4832 Hannan-CQwuinn criter. AT.FOBTE
Durbin-Watson stat 1.834152
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Pibr=6.047*fp
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R?>- 0,49 Prob F=0.000 n=17 DW= 1.83
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Heteroskedasticity Test Whita

F-statistic 0.007606 Prob. F(1,15) 0.9317
Obs*R-squared 0.008616 Prob. Chi-Square(1) 0.9260
Scaled explained 55 0.009254 Prob. Chi-Square(1) 0.8234
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Series: Residuals

- Sample 2000 2018

- Observations 17

4 Mean 17E&.8405
Median 156 7736

2 Maximum 3718.621
Minimum 34599 337

_ Std. Dew. 1833 000

=7 Skewness -0.028909
Kurtosis 3.449277F
Jargue-Bera 0.145345

o Probability 0.825805
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