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Abstract

The primary goal of this paper is to highlight the
status of the taxes of oil to finance public revenues to
the state budget during the period 1980-2015, and to
identify the most important controlling variables in the
financial toll of taxes of oil, especially in light of the
fluctuations in the recent period, and concluded that
the econometric study concludes the standard model
shows the impact of oil price changes, exchange rate,
oil exports and production of oil on the taxes of oil and
petroleum levy correct track equilibrium in the event of
any shock caused by the previous variables in the
subsequent period increased by 84%.

Key words: tax revenues of oil; oil price; exchange
rate; oil exports; production of oil; co-integration;
EC Model;
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41.89 45.6 1989-1980 sl a5
Source : Conseil National Economique et Social, Projet de rapport sur

« Regards sur la politique monétaire en Algérie », 26éme session pléniére,
rapport 1970-2004. P 134.
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Source : Conseil National Economique et Social, op cit, p 146.
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Source : (1): ministre de finance, direction de politiques et prévisions, sur
web : www.dgpp-mf.dz cite consulter : 22/05/2015 13 :39.
(2) (3) : banque d’Algérie, les rapportes annuelles 2004-2008-2012-2014.
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Test Type de LFP LPP | LTCH | LPROD | LEXPH | I(d)
ADF Model
Value de None 0.97 | 0.68 0.95 0.84 0.68 1 (0)
Prop With C 0.78 | 0.70 | 0.49 0.51 0.71
With C+T 0.80 | 054 | 0.97 0.19 0.01
Value de None 0.0000 | 0.0000 | 0.0017 | 0.0001 | 0.0000 | | (1)
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With C+T 0.0194 | 0.0004 | 0.0083 | 0.0140 | 0.0000
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LFP, = B, + B,LPP, + B,LTCH, + B;LPROD, + B;LEXPH, + ¢,
LFP, = —3.48 + 0.85 LPP, + 1.17 LTCH, + 0.33 LPROD, + 0.04LEXPH, + &,
t (3.29)  (15.97) (49.5) (1.46) (0.44)
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45 ) L) clasaal Uaddl) pma i gl i il 1(08) ad ) Jg2ad)

A(LFP,) = 0.003 + 0.94 A (LPP,) + 1.13 A(LTCH,) + 0.39 A(LPROD,)
+0.008 A(LEXPH,) — 0.84 E,_, + &,

Variables Coefficients | Std-Error t-statistic Prob
C 0.003 0.02 0.17 0.8656
A (LPP,) 0.94 0.07 13.08 0.0000
A(LTCH,) 1.13 0.12 8.91 0.0000
A(LEXPH,) 0.008 0.08 0.09 0.9249
A(LPROD,) 0.39 0.22 1.70 0.0980
E._, -0.84 0.18 4.50 0.0001
R? 0.91 F 59.13 0.0000
R? 0.89 D-W 1.98
Breusch-Godfrey Serial Correlation LM Test F (Prop): 0.42 (0.65)
Jarque- Bira test j-b (Prop): 0.39
(0.82)
Heteroscedasticity Test: White F (Prop): 0.51 (0.91)
Chow Breakpoint Test: 2000 F (Prop): 0.84 (0.54)
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