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Abstract:This study aims to know the extent of the impact of petroleum taxation
on economic growth rates in Algeria, as the Algerian state sought in the early
nineties to try to avoid total dependence on petroleum taxation by replacing
regular taxation, but these reforms led to limited results on its economic
growth,This called for the development of the structural base of its national
economy and the sustainability of its growth at the beginning of the new
millennium, by preparing and implementing huge development programs based
on the financial surpluses achieved from oil levying as a result of the rise in oil
prices, and this is what was reached through the econometric study on the
existence of the effect of taxation. petroleum on the GDP.
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i S iyl sll 7 Bl Ll GuilmsD &l Jpanly e AT Aledl M5 o0 plied
LPIB=f(LPETY).....cccuuunen... 1))
Hgobard¥ gaidl (e pa) ol o1l mldl @usle 1 LPIB
‘3 il Glesd) @yl s :LREC
AL JalSilg 723 gaicld a3 S| 2y piias| iyl 2.4
o 01 <8, Jousdly I(1) 51 T(0) Lo) ol MalSG Aoy 05555 o cumy B gl > 5l ]1.2.4
Phillips-,Las! e sleze¥l Zaldl Jme Lapdl Jedbadl JolSS dy39 Bylyanwl doys
o 4oyl e 2K izl S o Lusgg Perron
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bascoli | (as,d)) 43l
b‘qﬁ‘j b‘qﬁ‘j Jn.aﬁ b@‘j b@‘j
-2.47 -5.64 -3.64 3.82 -2.01 -7.64
(0.02) 0.00) | (0.01) (0.99) (0.56) (0.00) 11 LPIB
-2.24 -4.16 -4.22 5.44 -2.46 -1.72
(0.03) 0.02) | (0.00) (1.00) (0.34) (0.42) I(1) LPET
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F-Bounds Test MNull Hypothesis: No levels relationship
Test Statistic Value Signif. (o) (1)
Asymptotic: n=1000
F-statistic 27.18748 10% 3.02 3.51
1 5% 3.62 4.16
2.5% 4.18 4.79
1% 4.94 5.58
Actual Sample Size 27 Finite Sample: n=35
10% 3.223 3.757
5% 3.957 4.53
1% 5.763 6.48
Finite Sample: Nn=30
10% 3.303 3.797
5% 4.09 4. 663
1% 6.027 6.76
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Fitted |

7
Series: Residuals
6 | Sample 1993 2019
Observations 27
5|
Mean 1.84e-16
4 | Median -0.005266
Maximum 0.101340
3| Minimum -0.086302
Std. Dev. 0.048982
2 | Skewness 0.188495
Kurtosis 2.133132
1
Jarque-Bera 1.005280
ol | | Probability 0.604932
-0.10 -0.05 0.00 0.05 0.10

Eviews 10> 50 yuuall
S bla wllasy Lels 13 L)) se2g ade ¢po aST tellasH G100 bbsy Y 5Las13.3.4
:JW Jguzll § iose 92 LS ((Autocorrelation, Breusch-godfreycorrelation LM test)
sUasSl 311 ol las | il :03gun

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.167185 Prob. F(2,19) 0.8473
Obs*R-squared 0.466941 Prob. Chi-Square(2) 0.7918

Test Equation:

Dependent Variable: RESID

Method: ARDL

Date: 02/25/21 Time: 20:37

Sample: 1993 2019

Included observations: 27

Presample missing value lagged residuals set to zero.
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Date: 02/25/21 Time: 20:37

Sample: 1990 2019

Included observations: 27

Q-statistic probabilities adjusted for 1 dynamic regressor

Autocorrelation Partial Correlation AC PAC Q-Stat Prob™

' ! ' ' 1 0.126 0.126 0.4759 0.490
' ' ' ' 2 0.019 0.003 04869 0.784
| | | ' 3 -0.192 -0.198 1.6880 0.640
| | | ! 4 -0.142 -0.099 2.3740 0.667
! ! ! ' 5 -0.112 -0.080 28183 0.728
! ! ! ' 6 -0.107 -0.126 3.2464 O.777
! ! ' [} ' 7 -0.086 -0.115 3.5358 0.831
| [ 1 | 1 o 1 | 8 -0.027 -0.063 3.5651 0.894
| | 1 | 1 <] 1 | 9 -0.013 -0.081 3.5721 0.937
! ! ! ! 10 0.104 0.036 4.0733 0.944
' ' ' ! 11 -0.194 -0.302 59114 0.879
' ' ! ' 12 -0.155 -0.227 7.1724 0.846

*Probabilities may not be wvalid for this equation specification.
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Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 1.018506 Prob. F(5,21) 0.4318
Obs*R-squared 5.269643 Prob. Chi-Square(5) 0.3839
Scaled explained S5 1.806104 Prob. Chi-Square(5) 0.8753

Test Equation:

Dependent Variable: RESID"2
Method: Least Squares

Date: 02/25/21 Time: 20:37
Sample: 1993 2019

Included observations: 27
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Ilaboya, O., & Ofiafor, E. (2014, june). petroleum profit tax and economic growth
in nigeria. Journal of Business and Management Research,Vol.1, No.2,
Naoko, C. (2015). Demystifying Dutch Disease. Journal of International
Commerce, Economics and Policy Vol. 6, No. 2, pp. 22-23.
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5 Sptan e Ul dwhs gilinll Slaid¥ e Laptly 4y Ad] Lleall delzi (2013) a5 coall o5
Oly9 Aaale (233laid¥ aglall 3 slygiSull A )bl : il SONAHESH

A9yl il ikl olazd ¥ Ul> Al $3laid¥] pailly Lkl 3l5ll 5585 o (2012). o, g558a
cOlunels Zaale (Alag gty 3985 1 pasaes Aalaid ¥ plall § olgaSll

Lalid Ay il ey el bl § &g il bl clsl] palassl 31.(2018) el Jasixdl ae
Ol 09idl)  ilz)] drol> coluaid] (ilés Alzs 2016-1980 5721

Leaitl) dlmo Apuld Allas 2lae 5l AW Lulad) 203 (2010) allay pew 5 (ol @umdl ase
oS sl e L bl ccagSI boiasial] ] el e 2pslazd ¥ o Laolesuly

Leleloi Ay Ausad! Sodlls Bylao ilil § S5 ) pujs Ulte e g3lmid¥ goid) 31 (2013). o, ilass
Obuals Aasle (S sbatdl ayass (alaid¥ aglall 3 6l)giSs dmg,bll Shal. Zewld

Lolats ¥l aloMo¥l e gus § siliall 3 AT g3linid ] ylpizady] nlytil desalid duals (2017) agpo 392us
pslall 8 osi€s Amg)bal : 5lsll 151-150 0 o 2017/2016 . (2015-1990) : o 55l
Al ) danly Ayl psle 1 aiases 4l

Fled] Lol dudiihni dulys) osSll GLai¥T dukeue) N 4ysliazs¥ 5631 (2010) cule dpand! due s
iy Aeldall & pinall i 23S0 10l (L0Linzd ¥ Leait)]

1@k .6
bl 7390l SligS 55ka3 :(01) o) Gl
Lo | 903 Jtae EHIES]
JsAdl s ‘J/u‘:‘” o | P
1990 22.26 0.8 76,20 554,39
1991 18.62 1.2 161,50 752,59
1992 18.44 1.6 193,80 1074,7
1993 16.33 21 179,20 1189,8
1994 15.53 -0.9 222,18 1487,5
1995 16.86 38 336,15 1993,5
1996 20.29 4 495,90 2564,7
1997 18.68 1.1 564,77 2780,2
1998 12.28 51 378,56 2830,5
1999 17.91 32 560,12 32482
2000 28.50 2.2 1173,20 4123,5
2001 24.85 4.6 956,40 42271
2002 2524 5.6 943.01 4522,7
2003 28.96 72 1285.02 5252,3
2004 38.66 4.3 1485,60 6149,1
2005 54.64 5.9 2267,80 7561,9
2006 65.85 17 2714.00 8501,6
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2007 74.95 3.4 2711,80 9352,8
2008 99.97 24 4088,60 11043,7
2009 62.25 1.6 2412,70 9968,02
2010 80.15 3.6 2905.00 11991,5
2011 112.94 2.8 3979,70 14588,5
2012 111.04 3.3 4184,30 16208,6
2013 109.55 2.8 3678.00 16650,1
2014 100.20 4.09 3388,40 17242,5
2015 53.10 3.7 2373,50 167021
2016 45.00 3.3 1781,10 17408,8
2017 54.10 14 2372,50 18684,1
2018 72.43 2.2 2776,20 20259

2019 58.26 2.3 2714.25 20284,2

e slaxe¥l oLl slue| e 2 yiuall
http://www.bank-of-algeria.dz/rapport.pdf/: s ASIY¥) adsll (e dis §yaliall yylasdi+ y3l5adl clid a5l ol aall
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ARDL Error Correction Regression
Dependent Variable: D(LPIB)

Selected Model: ARDL(1, 3)

Case 2: Restricted Constant and No Trend
Date: 02/25/21 Time: 20:36

Sample: 1990 2019

Included observations: 27

ECM Regression
Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.
D(LPET) 0.166337 0.035720 4.656643 0.0001
D(LPET(-1)) -0.096204 0.035292 -2.725985 0.0127
D(LPET(-2)) -0.125678 0.037632 -3.339651 0.0031
CointEq(-1)* -0.187740 0.019864 -9.451471 0.0000
R-squared 0.7¥35864 Mean dependent var 0.106385
Adjusted R-squared 0.701412 S.D. dependent var 0.095307
S.E. of regression 0.052079 Akaike info criterion -2.936172
Sum squared resid 0.062380 Schwarz criterion -2. 744196
Log likelihood 43.63832 Hannan-Quinn criter. -2.879087
Durbin-VWatson stat 1.716394

* p-value incompatible with t-Bounds distribution.

F-Bounds Test Null Hypothesis: No levels relationship
Test Statistic Value Signif. 1(O) 1I(1)
F-statistic 27.18748 10% 3.02 3.51
k 1 5% 3.62 4.16
2.5% 4.18 4.79

1% 4.94 5.58
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ARDL Long Run Form and Bounds Test
Dependent Variable: D(LPIB)
Selected Model: ARDL(1, 3)

Case 2: Restricted Constant and No Trend

Date: 02/25/21 Time: 20:36
Sample: 1990 2019
Included observations: 27

Conditional Error Correction Regression

Variable Coefficient Std. Error t-Statistic Prob.
C 0.914824 0.168337 5.434468 0.0000
LPIB(-1)* -0.187740 0.054948 -3.416677 0.0026
LPET(-1) 0.120273 0.049859 2.412260 0.0251
D(LPET) 0.166337 0.041633 3.995266 0.0007
D(LPET(-1)) -0.096204 0.040493 -2.375839 0.0271
D(LPET(-2)) -0.125678 0.041381 -3.037108 0.00863

* p-value incompatible with t-Bounds distribution.
Levels Equation
Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.
LPET 0.640638 0.094513 6.778325 0.0000
C 4.872823 0.801337 6.080863 0.0000

EC =LPIB - (0.6406*"LPET + 4.8728 )
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