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Abstract: this study, we are trying to reveal the relationship in the long term between economic
growth and regular taxation as one of the elements of the general revenues of the state in Algeria,
The Johansson cointegration method was adopted on the study variables during the period
1980-2021, after studying the stability of the previous series using the approved tests ADF (1981) -
PP (1988)

Annual data were used for each of economic growth, regular taxation, petroleum taxation,
non-taxation revenues, in addition to the inflation rate, for a sample estimated at 42 annual
observations.

The study concluded that there is a direct relationship between economic growth and regular

taxation, and there is an integration relationship in the long term.
Keywords: economic growth; regular taxation; Johanson cointegration test.
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CR RF FP RNF INF
CR 1 0.99 0.95 0.95 -0.48
RF 0.99 1 0.92 0.97 -0.47
FP 0.95 0.92 1 0.90 -0.43
RNF 0.95 0.97 0.90 1 -0.50
INF -0.48 -0.47 -0.43 -0.50 1
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Pairwise Granger Causality Tests
Date: 05/19/23 Time: 19:07
Sample: 1980 2021

Lags: 2
Null Hypothesis: Obs  F-Statistic Probability
RF does not Granger Cause CR 40 0.02409 0.97621
CR does not Granger Cause RF 4.70072 0.01555
FP does not Granger Cause CR 40 0.00306 0.99695
CR does not Granger Cause FP 4.57976 0.01711
RNF does not Granger Cause CR 40 0.06729 0.93504
CR does not Granger Cause RNF 7.51348 0.00193
INF does not Granger Cause CR 40 0.89032 0.41962
CR does not Granger Cause INF 1.38269 0.26427
FP does not Granger Cause RF 40 11.5963 0.00014
RF does not Granger Cause FP 0.97265 0.38806
RNF does not Granger Cause RF 40 2.38945 0.10648
RF does not Granger Cause RNF 7.16621 0.00246
INF does not Granger Cause RF 40 0.84685 0.43736
RF does not Granger Cause INF 0.64338 0.53161
RNF does not Granger Cause FP 40 0.80392 0.45566
FP does not Granger Cause RNF 3.75133 0.03341
INF does not Granger Cause FP 40 0.01547 0.98466
FP does not Granger Cause INF 1.51756 0.23332
INF does not Granger Cause RNF 40 1.02819 0.36820
RNF does not Granger Cause INF 0.76973 0.47082
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VAR Lag Order Selection Criteria
Endogenous variables: CR RF FP RNF INF
Exogenous variables: C
Date: 05/19/23 Time: 20:12
Sample: 1980 2021
Included observations: 38

Lag LogL LR FPE AIC SC HQ
0 8.406738 NA 5.75E-07 -0.179302 0.036170 -0.102639
1 183.5271 294.9395*  2.16E-10*  -8.080373  -6.787542*  -7.620394*
2 197.3898 19.69970 4.17E-10 -7.494202 -5.124012 -6.650907
3 228.9449 36.53745 3.58E-10 -7.839206 -4.391656 -6.612594
4 263.5669 30.97760 3.27E-10  -8.345629*  -3.820720 -6.735701

* indicates lag order selected by the criterion

LR: sequential modified LR test statistic (each test at 5% level)
FPE: Final prediction error

AIC: Akaike information criterion
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SC: Schwarz information criterion
HQ: Hannan-Quinn information criterion
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Date: 05/19/23 Time: 20:21
Sample(adjusted): 1982 2021
Included observations: 40 after adjusting endpoints
Trend assumption: Linear deterministic trend
Series: CR RF FP RNF INF
Lags interval (in first differences): 1 to 1

Unrestricted Cointegration Rank Test

Hypothesized Trace 5 Percent 1 Percent
No. of CE(s)  Eigenvalue Statistic Critical Value Critical Value
None * 0.554075 75.69618 68.52 76.07
At most 1 0.422769 43.39196 47.21 54.46
At most 2 0.304314 21.41144 29.68 35.65
At most 3 0.111794 6.897173 15.41 20.04
At most 4 0.052452 2.155123 3.76 6.65

*(**) denotes rejection of the hypothesis at the 5%(1%) level
Trace test indicates 1 cointegrating equation(s) at the 5% level
Trace test indicates no cointegration at the 1% level
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Dependent Variable: CR
Method: Least Squares
Date: 05/21/23 Time: 17:16
Sample: 1980 2021
Included observations: 42

Variable Coefficient  Std. Error  t-Statistic Prob.

C 0.732975  0.087369  8.389380  0.0000

RF 0.861456  0.077148  11.16634  0.0000

FP 0.307005  0.046274  6.634548  0.0000

RNF -0.115109  0.060589 -1.899817  0.0653

INF -0.066651  0.034688 -1.921438  0.0624
R-squared 0.989738  Mean dependent var 3.461487
Adjusted R-squared 0.988629  S.D. dependent var 0.716952
S.E. of regression 0.076453  Akaike info criterion ~ -2.192932
Sum squared resid 0.216269  Schwarz criterion -1.986066
Log likelihood 51.05156  F-statistic 892.1383
Durbin-Watson stat 0.787230  Prob(F-statistic) 0.000000

Daxt Ay oYY -

Bourbonnais, R. (2000). économétrie (éd. 03). paris: Dunod.

bourbonnais, R. (2012). exercices pédagogiques d'économétrie (éd. 02). paris: économica.
George Bresson, A. P. (1995). Economie des séries temporelles (éd. 01). Paris: PUF.

+ kuznets, s. (1973). Modern Economic Growth: Finding and Reflection. 63(03), p. 247.

robert, p. (2010). Croissance et crise (Analyse économique et historique)chapitre I : La croissance,
présentation d 'un processus complexe. France: Pearson.

6- saraf, j. (2002/2003). Agrégé d’économie et gestion- Fiscalité. définition de 1’impot: DUNOD
Edition.

7

sy ) a0 31 ST sLagyr (2002) . asY) s
2014/1970 5 280 o 5541 slas¥l @ aoeiadl SVanny ol aw op 8zl LS e Ll (2017) . oSl daf
37 amio (07 (A1 i A Sl sl sl alsy

8

Toash Lpabai®y) el jal) Alye




IS’

sl o g slasV) 3 jlezmaly sVl oy dzall LSy adl B L) (2013 . S ety (O RPN
127 i (13)cml il (21 il analsy .2011/1970

NS

SN
N

SN

EISSN: 2602-5183 * PISSN: 1033-2437 | 49-35.0a.0a «(2023) 01:33) (09 :alaall dpaS dpslaBiy cilad 120 Alss

9

A s 105,801 oYy alas¥ suddly JUIpllid ubr 2013y 5 o 3pal 10

fnal . 1970-2009 o sl 5,580 3141 Do o3LasY guilly s 10 oy B3 2l (2011-2012) U1 o esl A1
354

A el ol ) 01y ol gl Ll 2005y 5 12

13

pslall &lS) 95-94 5 pa b mesle 55U I G el 8 el 2y dslasl aul s (2000) Lol da
m)j dxal>s ());‘ cZ\i:L.a.:éW

e i SN ) Bmalh) 1 el 2 3 12000y AL Lis (5 e 14

iy ) a1 10l S 52y ol (1989 gt o ol o ool ooVl s 55 O
iy 2 0 i 103,30 el U iy el 21,2007 . ol s Jole 16

17

= T e ) L W J s A — 1l Bl BISS lsaz aulys (2016 .2016) . gy S w5 0031 il e
54-53 cliall (6) (21 3 A dnelr) aslas) olebaly alall gk aldl (ol — g4

) el 15 ¢ ae  2laB Y Lastl ol nly bl ok 2014y s &1 as 18
el 1 12,V (02 oY) s &l gy el 5Lz Y. 2000) Lidas ol s et U ss 19
20

oS G = it fey il B sl s e LY s Rl QWS 6 1 2009) Lca e e
Ay daels caplasV aslall 2Js7 192 5,500 4 el 5,506 2009/2006

058 ) el le plall OV s 1 A L wldll sLasY) (2007 S e 21

sy sl il s t0les alasl ple ook (2009) L0y =)y (s e LlS

AP A gl s il it sV | iias

22

-1980 54401 M il ‘3 Galall Glelly gobatdY goidl (y Jughall gud! ‘3 bls Lasl (2023) &3&4 doza
: i3l (01 suatl) 09 sleel! (2aSI Aalaid¥ clulyud! Ams « guilaga) elisd! LKl oglu plasiwl2021
49.35: 0.0 A3 49 CL!)A é.ualj daol>

it sl —.r_-?- ]
JQES’ et

ol SN L) sy S Uy ) 51 e Al s (38, 500l) B8 ek 2y G G pas Bl o
(CCBY-NC 4.0) {35 4.0 Sui¥! e — (5\E pb — Jial)
Ol qoe = )\F b = citall s MYl g Ll Ay o g B s el gl byl e
.(CC BY-NC 4.0)3> 4.0

©00]

The copyrights of all papers published in this journal are retained by the respective authors as per
the Creative Commons AttributionLicense.
Journal Of Quantitative Economics Stadiesis licensed under a Creative Commons Attribution-
Non Commercial license (CC BY-NC 4.0).




