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: a,.u‘baa‘g\ uailadll

Jaecall dally dode e ls skewness  lae b duslay) Lexadane cillasgiall o Jaadl JOA (pe Jaadls

. minimum o L dplay) Gl il aes <jelid gabai) saill Ll ¢ oy pual

dgilasy) gailadl) : (1-2 ) ady Jgaal)

PF PIB

Mean 16.72870 3.752192
Median 16.93455 2.587466
Maximum| 18.76099 16.33444
Minimum 13.93000 -5.174087
Std. Dev. 1.478236 6.065083
Skewness -0.409071 0.581723
Kurtosis 2.022488 2.551239
Jargue-Bera 1.557182 1.490203
Probability, 0.459052 0.474686
Sum 384.7602 86.30041

Sum Sq. Dev. 48.07401 809.2752
Observations 23 23

eviews12 clajbda @ jaadl
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: (ADF) ausall s o JLaa) 1_1
. LJA)&\ Jadd) :\_Dbﬂ.m\ L'"_ab\.u;\ (‘A‘ g)\.ﬁcl.i cu}d\ )&}5 é.m JL\.};\ ‘;c EPNTRIW

ADF ugall Jlgh S0 JWa) @ilii s (2-2) ) Jsaad)

UNIT ROOT TEST RESULTS TABLE (ADF)
Null Hypothesis: the variable has a unit root
At Level
PIB PF
\With Constant t-Statistic -1.7702 -3.6504
Prob. 0.3844 0.0130
no *%*
\With Constant & Trend t-Statistic -2.6057 -1.3615
Prob. 0.2812 0.8437
n0 n0
\Without Constant & Trend t-Statistic -3.3944 8.3330
Prob. 0.0017 1.0000
*k%k no
At First Difference
d(PIB) d(PF)
\With Constant t-Statistic -4.7569 -2.9144
Prob. 0.0012 0.0605
*kk *
\With Constant & Trend t-Statistic -5.1389 -4.7753
Prob. 0.0026 0.0075
*kk *kk
\Without Constant & Trend t-Statistic -3.1617 -1.0249
Prob. 0.0031 0.2641
*kk nO

EVIEWS 12 zalip @lajda s juadl

lele Janiiall 3l alans Jaad (ADF)  passall s S sl a8l s @dl) Jsandl DA (g
JsY) @il vie s LS o gl e e Judlad) o Jail) (S ade s 0.05 e S
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Sl yrie U‘U'“Jsu\ dﬁiwu}ﬁw@)&;\&@uy PP MJ‘“.QLQQ. w2 1

-l pda G Joanll mimgs Yl 5 e Al

Gaom 9 ol JLIA) milid 0 (3-2) ad) Jgaad)

UNIT ROOT TEST RESULTS TABLE (PP)
Null Hypothesis: the variable has a unit root
At Level
PIB PF
\With Constant t-Statistic -1.9170 -4.3039
Prob. 0.3189 0.0030
nO *kk
With Constant & Trend t-Statistic -2.5624 -1.3219
Prob. 0.2986 0.8550
no n0
Without Constant & Trend t-Statistic -3.3783 6.1285
Prob. 0.0018 1.0000
*%%k no
At First Difference
d(PIB) d(PF)
\With Constant t-Statistic -4.7528 -2.9144
Prob. 0.0012 0.0605
*%%k *
\With Constant & Trend t-Statistic -5.1189 -4.1900
Prob. 0.0027 0.0174
*kk *%
\Without Constant & Trend t-Statistic -3.1854 -1.0589
Prob. 0.0029 0.2519
*kk no

EVIEWS 12 galiy o slaieyl qllhll slse) ¢

Juaniall i) of Cun ygpm el L) Jlentinls Aa3l Judad) il sl cpn Giey oSlef Jaal

A Gl i LSl ssiwal die 0.05 (e ST lgadina Lo
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. KPSS Laal 3_1

KPSS (laiul; Sasgll jia JLod) gilii: (4-2) aby Jgaal

Null Hypothesis: the variable is stationary
At Level
PIB PF
t_
With Constant Statistic| 0.6809| 0.6789
Prob. *k *k
With Constant & t-
Trend Statistic| 0.1516| 0.1753
Prob. *k *k
Without Constant & t- —=====|======
Trend Statistic = =
Prob.
At First
Difference
d(PIB) | d(PF)
t_
With Constant Statistic| 0.2076| 0.5322
Prob. no *
With Constant & t-
Trend Statistic| 0.0730| 0.0616
Prob. no no
Without Constant & t- —=====|======
Trend Statistic = =
Prob.

EVIEWS cilada: juaal

Bie e bl clrid el Al of ) KPSS i) caus odef Jsaal) b ) il i

. 0.05 o ST Y NI @Al b sl
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P oaibad Al -2
Cua aibal Al Hladl ehal e a3l Zalad@) clysial Gu Al 2 a5l 3gag Ad el
c LAY 13 il gy ) Jpandl g Al 2 3lall chlaaY) aal e i

5 3LaBY) gailly o pual) kel Jaibad Apsaad) JLER) ¢ (5-2) )

Pairwise Granger Causality Tests
Date: 05/07/23 Time: 14:58
Sample: 2000 2022

Lags: 2

F-
Null Hypothesis: Obs Statistic Prob.

DPIB does not Granger Cause DPF 20 1.02222 0.3835
DPF does not Granger Cause DPIB 0.43201 0.6570

EVIEWS cilajie: iadll

Prob & Zyseaall Fodedl Jladl Jlaay) of b b gt odlel Jeaall 3 Al gl ) 1ol
LS« DPF il 8 sy ¥ DPIB il ) Hy dpasill 58 Jimy 1305 0,05 (e ST =0.3835
duz il 58 510,05 g STProb = 0.6570 Aysusall i dedl Jilaal) Jlaiay! of 406l Alal) ma g

» A aag Y 4l
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((Jashll 9 sl JaY1 ) zigadl) a0 GAEY Callaal)
A lasiy) L) Gy ahle 13a g Js¥1 (3yils (g siall G 8yfise dushyall il yial Al Judlad) ygias
Al Glyie G aalll 5 Jyghall ol 3 ADIe dsag e Gl (ARDL ) i)l clsaill
D otiad) s lad) cilid paasi-1
Ul S Jlasi¥) = dsal aladind A e lysiall sl IV 5558l Bl ¢ Uady) <l aaas 2
- ombeall o3¢ A J81 jlis) 5 N ¢ gl

sUaty) )8 aae gyt (6-2 ) ady Joandl 1 Y

Model Selection Criteria Table
Dependent Variable: DPIB
Date: 05/07/23 Time: 15:10
Sample: 2000 2022

Included observations: 18

Model LogL AlC* BIC HQ Adj. R-sq Specification
1 -14.397230 2.710803 3.205454 2.779009 0.531737 ARDL(4, 4)
2 -17.486381 2.942931 3.388117 3.004316 0.413316 ARDL(4, 3)
20 -27.065053 3.340561 3.488957 3.361023  -0.020408 ARDL(1, 0)
6 -21.331864 3.370207 3.815393 3.431592 0.100569 ARDL(3, 4)
19 -26.625223 3.402803 3.600663 3.430085 -0.041149 ARDL(1, 1)
16 -23.838805 3.426534 3.772790 3.474278 0.027724 ARDL(1, 4)
15 -27.030439 3.447827 3.645687 3.475109 -0.089097 ARDL(2, 0)
5 -25.198222 3.466469 3.763260 3.507393 -0.036573 ARDL(4, 0)
10 -26.303689 3.478188 3.725513 3.512291  -0.081887 ARDL(3, 0)
18 -26.549619 3.505513 3.752839 3.539616 -0.111858 ARDL(1, 2)
14 -26.623304 3.513700 3.761026 3.547803  -0.120998 ARDL(2, 1)
4 -24.708895 3.523211 3.869466 3.570955 -0.070967 ARDL(4, 1)
9 -25.716519 3.524058 3.820848 3.564981 -0.098020 ARDL(3, 1)
11 -23.835874 3.537319 3.933040 3.591884  -0.069156 ARDL(2, 4)
3 -23.844096 3.538233 3.933954 3.592797 -0.070133 ARDL(4, 2)
8 -25.006936 3.556326 3.902582 3.604070 -0.107026 ARDL(3, 2)
7 -24.212846 3.579205 3.974926 3.633770  -0.114889 ARDL(3, 3)
17 -26.240923 3.582325 3.879115 3.623248  -0.163899 ARDL(1, 3)
13 -26.525682 3.613965 3.910755 3.654888 -0.201313 ARDL(2, 2)
12 -26.214372 3.690486 4.036741 3.738230  -0.265968 ARDL(2, 3)

EVIEWS cilajia : il
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Aad ol e z3sad Y ¢ e ol 858 333 al (e Alslae upding ol 35l
rpal) Jaraall ¢ layy sabiaiY) paill 8 Jiiall gl paiall pUay) 553 6 cilici ¢ AIC ]
sl 5558 () ()50 (s5imnall

: Wil
sUaly) il Hln Jifiad : (1-2) ad) Jeid)
Akaike Information Criteria

3.8
3.6
3.4
3.2
3.0
2.8
2.6

S M O A 000 0 N AdAdAd9F AN ®m”m o N -

T ETdooddadfaaodadTondStonmdoao
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ARDL
ARDL
ARDL
ARDL
ARDL
ARDL
ARDL
ARDL
ARDL
ARDL
ARDL
ARDL
ARDL
ARDL
ARDL
ARDL
ARDL
ARDL
ARDL
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PF Uil yiiall
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: bound test agaall jLad) -2
i Ailaa) Aed Ajlaey clyriall G JaY) ALk ADle agay e U agaal) Hladl aadiiay
Alaaiul @il Jalill jlod) il ea g JUI Joaadl 5 dapall o dblias) ae 4 gpuadll
cagaall loa)

bound test agaall jLad) milis @ (7-2) a8y Jgand

Null Hypothesis: No levels

F-Bounds Test relationship

Test Statistic Value Signif. 1(0) (1)
10.3967

F-statistic 7 10% 3.02 3.51

k 1 5% 3.62 4.16

2.5% 4.18 4.79

1% 4.94 5.58

EVIEWS 12 zalin Glajda: juadll
zasadll (8 Al clyaiall ae 1K

vie oY) aall dnal) el e ,STF=10.39677 Lswnall i dibias) o aadl Joaall DA e
Mﬂ\ d.:s.g ¢ t.ﬂ).m' J.A\.S.i APES) e..\s; ‘_As ua.u 0_“\3\ e..\’.l\ 3\:\.\4‘)5 uaﬁ) ﬂ Adag ¢ 5% 4.1}1&4\ sz.uu
o salll g upal) Ikl G o) Algha 3535 ADle aa g ol ALl
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tomall) Jav) B ABal) a85-3
el Ja¥) migal il : (8-2) Al Jeaad)

ARDL Error Correction Regression
Dependent Variable: D(PIB)

Selected Model: ARDL(4, 4)

Case 2: Restricted Constant and No Trend
Date: 05/12/23 Time: 17:47

Sample: 2000 2022

Included observations: 19

ECM Regression
Case 2: Restricted Constant and No Trend

Coefficien

Variable t Std. Error t-Statistic Prob.
D(PIB(-1)) 0.893972 0.298382 2.996061 0.0151
D(PIB(-2)) 0.806682 0.248014 3.252573 0.0100
D(PIB(-3)) 0.338068 0.224424 1.506382 0.1662
D(PF) -1.690077 1.843608 -0.916723 0.3832
D(PF(-1)) 5.027871 2.434849 2.064962 0.0689
D(PF(-2)) 3.599337 2.393618 1.503722 0.1669
D(PF(-3)) -3.567815 1.872985 -1.904882 0.0892
CointEq(-1)* -2.093462 0.474204 -4.414687 0.0017

Mean dependent
R-squared 0.759730var -0.783267
Adjusted R-squared 0.606831 S.D. dependent var 1.153315
S.E. of regression  0.723165 Akaike info criterion 2.485204
Sum squared resid  5.752649 Schwarz criterion 2.882862

Hannan-Quinn

Log likelihood -15.60944criter. 2.552504

Durbin-Watson stat 1.483200

* p-value incompatible with t-Bounds distribution.

EVIEWS cilajia @ uadll

@size 5 lls (CointEq —1) = (2.093462) Uadll momecss Julas of o3hel Joanll 3 iy

- onsiall G JaY) Ak DI dgag S5 lae ¢ 5% A sina (55 dic
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D Jaghall JaY) B Al pasi—4
- Jashal) Jal) zigad ilii : (9-2) A8 Jgaadl

Levels Equation
Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.
PF -3.839597 0.191892 -20.00919 0.0000
C 67.95399 3.799813 17.88351 0.0000

EC = PIB - (-3.8396*PF + 67.9540)

eviews12 clajbda: juadl

i Ailian) 50l Cua Lilian) (geime zdgall o Wl jeday ¢ odlef Jsaall Ao sall goliill (PAA (g
0.05 Go Sl b Aad Y zasaill A0S Dygina )

A N

=N

0

-1.5

£ isalll Ayl gl calbaal)

1Ay gdiad) ¢ UaddU auiall aujgll) Lid| -
Ailgdal) ¢ UaddU andal) ajsill LAl @ (2-2) o) i)

Series: Residuals
Sample 2004 2022
Observations 19

Mean -2.96e-15
Median 0.115372
Maximum 0.833075
Minimum -1.540441
Std. Dev. 0.565324
Skewness -0.901999

... . . . e
- Jarque-Bera  3.519168
-1.0 -0.5 0.0 0.5 1.0

Probability = 0.172116R

EVIEWS cilajie: iadl

cosl) am Al o ey 0.05 e ST 3.519168 Jarque-bera dglasyl dagll of Ladls
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PRV [P ZINv {91 FeE N L
13 L)) e e ging S o) zasall o B 808 Gy slis) e alacy) i
b A Jsaall il g 388 il daxy g2 5 e UaadU

A Bl Las) milii 0 (10-2) a8y Jgand)
Breusch-Godfrey Serial Correlation LM Test:
Null hypothesis: No serial correlation at up to 2 lags

F-statistic 1.523975 Prob. F(2,19) 0.2433
Obs*R-squared 3.179562 Prob. Chi-Square(2) 0.2040

eviews 12 clajda: juadl
Radl) by Cun sl z3gall B G 33 Tl agag ate oSled Joaal) b LY il iy
panl) Ay b s X5 Lae %5 Ayginall s5ime o ST a5 prob = 0.2433

s opldl) bl ate LGS -

« TEST ARCH laa) lgia ans cplall il axe AG0 (e I daadinid) ShHLEAY) (e paal) Sllia
p el mimgy Jsaally (J8Y1 Aapall e sl Cilagpad S5 jlasi) (gymy Hlodl) laag

o) L pae SR il : (11-2) Jsaad

Heteroskedasticity Test: ARCH

F-statistic 0.766933  Prob. F(1,20) 0.3916
Obs*R-squared 0.812471 Prob. Chi-Square(1) 0.3674

eviews galiy clajda @ jadll

Ly Lae %5 dyginall (s5ine (0 ST (08 0.3916 (gsbs i Allaia) of el i pae Ll
paad) dpa b Jais
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t Ml JSA) s Al saa LEA) -2
128 3iyg aa JC0 dbiaiay o 28 - ) s dgal) IS 1Y) Lad Adjaa 0 RESET TEST  jlaal Wy
s O Cage zasalll G ABEN axell dpjd o lady!

ramsey reset test g 3galll Aaida e JLd) gilii : (12-2) Jgand

Ramsey RESET Test
Equation: UNTITLED
Omitted Variables: Squares of fitted values

Specification: PIB PF C

Value df Probability
t-statistic 1.609078 20 0.1233
F-statistic 2.589132 (1, 20) 0.1233
Likelihood ratio 2.799942 1 0.0943

eviews Glajda @ jlaall

G h Jai UL 5 0.05 dapall dadl) e ST a5 0.1233 (gls i dad o oy Jgoad) A (e
s O Caage zasalll Gl el
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2l alaind (e 2 Y Led Dl s (6l 25ns (e Auhall s3a (8 deaiouall lilul) SlA (e (iat (S

ol s ) hlaaY) aal (e Ghig LegdY cusum of squares 5 cusum e duuliall cylaay)
- bl & S 0

cusum of squares ycusum i) : (3-2) a8, Jsill

15 1.4
1.2
10 = //,,/ T~ 1.0 o
; g 08 |
T 06 7
0 0.4 /
0.2 e
> 00—
-0.2
-10 0
-0.4
15 02 04 06 08 10 12 14 16 18 20 22
02 04 06 08 10 12 " 16 18 2 2 ——— CUSUM of Squares 5% Significance
—— CUSum 5% Significance

eviews]2 zaliy claba: juadl

Adhaiall agan JAl a8y Jawg bad (e 3)le cusum of squares 5 cusum ol =l Al P g
bl s o JAll (e 4dles 5% (sise Yo 2 2sall ISl DR (e gt 12 o Lae Aaal
zsalll b
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ABSTRACT

This study aims to measure the impact of tax pressure (independent variable) on economic
growth (dependent variable) in Algeria from 2000 to 2022. In order to address this problem, we
conducted an analytical study using some statistical tools, adopting the bounds testing approach
to co-integration. By conducting the autoregressive distributed lag (ARDL) bounds test and
using the Granger causality test, it was found that there is no causal relationship between
economic growth and tax pressure. The results also indicated the presence of a long-term
equilibrium relationship between the independent and dependent variables.

Keywords: tax pressure, economic growth, joint integration.



