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Abstract.

This study aims to measure the impact of regular collection on economic growth in
Algeria during the period 1990-2023, relying on descriptive approach to review some applied
studies and identfy the basic concepts of regular taxation and economic growth, as well as the
standard approach to modeling these variables to vector autoregressive VAR.

Finally, the results of the study reached the absence of impact of regular collection,
represented by its revenues on economic growth measured by gross domestic product, the
devlopment of regular collection revenues within the period studies does not contribute
significantly to the dynamics of economic growth.
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INnverse Roots of AR Characteristic Polynomial

1.5
1.0
.5 .
.o - - J
-0.5 =
-1.0
-1.5
-1 o 1

Eviews12 &£ 5 nds Jo 1lazs] Sl Slis) 0 ;e

oo k) 2300l LWy sl 35N s i 3gudl ST sall jedd) Cslis OF (5) o) S il et
. Ay - & L_..ST Q)WY\ Ja)f;J L})M

et gl e o b Gl LYY A sy e s gl s Blsd @MU bl sl -0

N Jgad) (3 aeils w0l LM Test

S1edl v G B LM test jlas ol 15 08y Jaud!

Sample: 1 34
INcluded copservations: 21

rMull hvpothesis: MNo serial corrslation at lag h

Lag LRE* stat ot Prob. Rao F-stat T Prob.
A 9158268 4 0.0573 2 492318 4, 42 0y 0.0574
2 5495052 a o0.1650 1 712332 4, A2 0 0. 1653
3 2 833533 4 0.5861 0715215 4, A2 0) 0.5863

Mull hypothesis: Mo serial correlation at lags 1 to b

Lag LRE™ stat (=1 Froo. Rao F-stat (=g FProo.
A o.158268 a4 00573 =z 4902318 (4, 42.0) 0.0574
=2 11. 70585 a8 o548 1.569533 (8, 328.0) 0. 1566
= Az Fo1S51 = o.3911 1.0907 54 (12, 34.0) o.3981
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Cor(LOGPIB,LOGPIDB(-i)) Cor(LOGPIB,LOGRC(-i))
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Component Jarque-Bera df Prob.
1 01205825 = 093262
=2 1.798693 =2 0. 4068
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AR éesidual Heteroskedasticity Test=s (Lewvels anmnd Sguare=s)
Date: O1/18024 Tirme: 21: =22

Sample: 1 =4
Included cobservation=s: =1

doint test:

Chi-sqg =4 Frob.
SO S 112 =N O 2Tl
INndividual components:
Dependaent R-—square d FC1=,12) Prob. Chi-sgC1=2) Prob.
res-1*res- O 372024 O.S8SS625 0O.S7 30 11 . S3I27F 4 O 4839
resz2*res= 0. SA41093 A.FTESSIG o1 =30 1S TFESS o.1ssS=
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WAR Lag Exclusion Wald Tests

Date: 0114524 Time: 22:43

Sample (adjusted): 4 34

INncluded observations: 371 after adjustments

Chi-squared test statistics for lag exclusion:
rMumbers in [] are pvalues

LOGSPIB LOGRC Joint
Lag 1 z29.51553 2. 499625 28.01217

[ O.0000] [D.0143] [ O.0000]
Lag =2 O.FE5928 1.235931 =z 107992

[O.5215] [O.5128] [D.7152]
Lag = O. 144104 0973324 1115748

[ 0.9205] [D.6147] [D.8918]

(=1 =2 =2 “4
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WAR Granger CausalibywBlock Exogeneity Wald Tests
DCrate. O1/14/24 Time:. 2244

Sample: 1 34

Imncluded observations: 31

Dependent variable: LOGPIB

Excluded Chi-sqg (=10 FProb.
LOGRC 1635430 = 06514
] 1635430 3 06514

Crependent variable: LOGRC

Excluded Chi-sqg =14 Prob.
LOGPIB F. 430513 3 o.3z99
Earl 2420518 3 0.Z2209
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Null Hypothesis: D(RC,2) has a unit root Augmented Dickey-Fuller test statist 1524324 0.8005 NuH H‘{Dmhesxs D(PIB) has a unitroot
Exogenous: Constant, Linear Trend Testoiicavaies 1% level 1267% Constant,Linear Trend
Lag Length: & (Automatic - based on SIC, maxlag=2) 5% level 355073 ng Lervgm 0 (Automatic - based on SIC, maxlag=8) Null Hypothesis: PIE has a unitroot
N 10% level 3203642 e + Exogenous: None
t-Statistic Prob totatistic Proo Lag Length: 0 (Automatic - based on SIC, maxiag=g)
Augmented Dickey-Fullertest statistic 5045816 _0.0022_*Nackinnon (1996)one-sided palues Augmented DickerFulerest siatisic 5386357 0.0008 [ERITO—
Test critical values: 1% level -4374307 Test critical values: 4273277
5% level -3503202 i Epeitest Augmented Dickey-Fuler test statst 0s0s8ts 08202
Prid st ugmented Dickey-Fuler test statistic
10% level 3238054 Augrentes Dickey Fuller Test Equaton Testerifcalvalues: 1% leve 2635001
o b idea 5% lvel o513z
*MacKinnon (1996) one-sided p-values. DeperdenVariable: D(1B) Mackinnon (1996) one-sided p-values. 10% level -1.610747
Method: Least Squares
Date 01713124 Time C8:18 Augmented Dickey-Fuller Test Equation “MacKinnon (1998) one-sided p-ialues.
Augmented Dickey-Fuller Test Equation Sample (agjusied):2 3¢ Dependent Variable: D(PIB,2)
Dependent Variable: D(RC,3) Inzluded observations: 33 after adjustments. Method: Least Squares
Neinod: Least Squares 1324 Time. 08.19 AusmentegDiceyFullrestEuaton
Date: 01113/24 Time: 08:32 B -t Sample (adjusted): 3 34 epen dent Variable:
Sample (adjusted): 10 3¢ Vatabls Coeficerl  SUEmor Sl Frob | Ged obsenations: 32 aer sciustments Maioc LesstSquares
ime
Included obsenations: 25 after adjusiments PIBC1! 0182773 0000222 1524324 0379 Variable Coefficient  Std.Error _ tStatistic  Proo. Sample (adjusted) 234
Variable Coefficient ~ Sto.Etor  tStatistic  Prob, c €84E+00  BA1EA09  1.066638 obsenations: 33 after adjustments
@TREND; E09E+08  B37E+0B 1269812 02139 D(PIB(-1) -0.989749  0.183751  -5386357 0.
_ 6.41E+09 6.72E+09 0954428 0.3478 Variable Coefficient Std. Error t-Statistic Prob.
D(RC(-1).2) -8.689613 1721801  -5.046816 0.0001 TRENDC1 157E+08 3376408 0457002 0
D(RC(-1),3) 6253951 1638049 3817927  00015Rsquared 0072307 ar 307Es0__@ ) - - PIBC1) 0011859 0023307 0508818 00144
D(RC(2).3) 4820550 1514948 3181990 “““53 Adjustzd R-squared 0.010460 SD. dependertvar 1.71E+1R-squared 0500174 Mean 1
g(RC('3>-3> 4283088 1348628 3179504 0.0088gp ragesson ATAEH0  Akalke Info criterion 50.0439)Adjusted R-squared 0465703 S.D. dependent var 2.40E+10R-squared -0.024847 Mean dependent var 3.07E+09
(RO(4)3) 3708207 1133433 3260081 ﬂﬂﬂ S msaedndd  £7%-21 Shucienn 50 73855 ofreresson 17610 Akaike Mocrierion  5010549AdusiedRsquared 0024847 S..dependentvar  1.71E-10
DIRC(5)3) 3263134 073834 4419580 00004 BTLAES §227984 T Gunn ot So(gomSum sauared resia  8.98E+21  Schwar crterion 5024201SE of regression 474E+10  Akaike nfo cerion 5002220
DRC(5).3) idhoms  0os0s 5o 000tsLoglielne 82271244 - Hannan-Quinn citer. Log lielihood 7985879 Hannan-Quinncrer.  50.15104Sumsquaredresi  ©64E+21 Schwarz crterion 5006764
5250668 8407205 0613982 (05446 Fstatistic “.169134 - Durbin-Watson stat 1TE1413E statistic 1451007  Durbin-Watson stat 1.984495Log likeliood -8243677 Hannan-Quinn criter 5003754
@TREND('1) 0.375249 3935444 0.095351 0.9252 Prob(F-staistic) 0.324390 Proby(F-statistic) 0.000043 Durbin-Watson stat 1.883045
Ul Fypothesis: PIB has  nftroot
Exogenous: Consiant
Null Hypothesis: RC has a unitroot ull Hypothesis: chzszumtrum Ault vamws RChas a unit root Lag Length: 0 (Automatic - based on SIC, maxiag=8)
Exogenous: None Sogenous
Lag Length: 0 (Automatic - based on SIC, maxlag=0) LagLength B(Aummahc based on SIC, maxiag=8) C2g'angih: 5 (utomatic - based on SC, maxag=8) Stafisic | Probe
tStatistic  Prob tStatisic__Prob= totatistie  Pron” 4 Dickey-Fuler test statstic 0843673 07931
Sugmented Dicker Full: teo taitic 084728003388 Augmented Dickey-Fuller test siatistic 0500583 08735 Med Dickey-Fuller tost staistc 1568073 07365 Testcriicalvalues: 1% level 353052
e e o Tostccalvaues % lovr S7ai070 ot 3ri Ssiel 2054021
5% \evel -1.955020 5% level -2.986225 1’u% ‘9:2‘ S oamees leve -
10% level 1609070 10%level 2632604 i . vaes
“MacKinnon (1996) one-sided p-values. *Mackinnon (1996) one-sided p-values. “Haexinnon (1996) one-sided paluce
Augmented Dickey-Fuller Test Equation
Sugmented Dickey-Fuller Test Equation
Augmented Dickey-Fuller Test Equation “ugmented Dickey-Fuller Test Equation Dependent Variable: DRC) Dependent Variable: D(PIB)
Dopendont variable: DIRG) Dependen Variable: DIRC) Uethod: Least Squares. Wethod: Least Squares
Method: Least Squares ethog: Least Squares Date: 011324 Time: 06:25 Date: 01113724 Time: 08:17
Date: 01/13/24 Time: 08:28 Date: 01113124 Time: 08:27 Sample (adjusted): 10 34 Sample (adjusted): 2 34
Sample (adiusted) 10 34 Sample (agusted) 1034 neluded obsenvations: 25 afer adjustments Included obsenvations: 33 afer adjustments
Included observations: 25 after adjustments neluded observations: 25 after adjustments
Variadle Coefficent_ Std.Eror_ tStalistc__Prob. Variaole Cosficent  Std.Eror _tStatisic  Prob
P S uEe oo o Varasle Cosficent_ Sta Eror _tStatstic _Pron = - — — — - =
RC(1) 0050803 011735 0509583 06178 DRCC1) ‘043453 023004 1541724 01454 3 >
ey 00oTI02 0114605 0847280 04093 pReci) 030070 0315053 0993709 0331 DRCE2) SI 0ler  Ssme  o7dst ° Il
3 E E RO(: 0154742 034218 0426850 06770  DIRCL 0793255 038163 2193158
DRS(2) 03todiz 0342028 o2s7S4 0003 pc(3) Torssm  oasery 27e07es oova  DRGLS) Ol7ass  usiors odveass 070arRSa 0022445 Wean dependentuar  307E+09
DIRC(-3)) 1241186 0354130 3408547 00036  pRo() 019037 0522007 0227645 08230  DRCLS) 0142616 0505963 0281870 0 7522Amusted R -squared  -0.009089 S.D. dependentvar 171E+10
D(RC(-4)) -0089402 0529189  -0.168942  0.8680 RO( 0154481 0573477 0260341 07913 DRCLH)) 0902391 0482405 1870605  0.082¢SE. of regression 172E+10  Akaike info criterion 50.03565
D(RC(-5)} 249005 0575440 0432877 06709 D(RC(6)) 0848000 0546146 1552714  0.1413 DRC(7) 0708691  0.534461 -1116997  0.2826Sum squared resid 9.20E+21  Schwarz criterion 5012635
DIRC(-6)) -0.816219 0552673  -1.476855 0.1591 D(RC(T) 0474647 0709817 -0668689 05139 D(RC(-8)) 1683026 0665417 2529281  0.0241Loglikelihood -823.5882  Hannan-Quinn criter. 50.06617
D(RC(-7) -0303411 0704307 -0430794 06724  DRC(8) 2162563 0716132 3019809  0.0086 c 3023692 167.7366 1802643  0.093CF-statistic 0711784 Durbin-Watson stat 1871378
DRCCEN 2342699 0709254 3303046 0.0045 c 8507751 553763 1193240 02513 @IRENDCT) 333242 1582334 2200126 0.037¢Prop(F-statistc) 0408316
Mull Hypothesis: D(RC,2) has a unit root Null Hypothesis: D(RC) has a unit root Null Hypothesis: RC has a unit root
Exogenous: Constant, Linear Trend Zxogenous: Constant, Linear Trend Exogenous: Constant, Linear Trend
Lag Length: 6 (Automatic - based on SIC, maxlag=8) -ag Length: 7 (Autematic - based on SIC, maxlag=8) Lag Length: 8 (Automatic - based on SIC, maxlag=8)
¢ Statistic Frob- tStatistic  Prob.* tStatistic  Prob.*
Augmented Dickey-Fuller test statistic _5.048815 00022 ‘uamented Dickey-Fuller test statistic 1621665 0.7550 ?:S(rr\“,:;'\g\i\?a‘lzk:sfu”er‘:;T:‘e‘\s“: :; ggigég 0.7365
Test critical values: 1% level ~4.374307 Test critical values level -4.374307 L e et
5% level -3.603202 E’é’ei‘fg. iﬁ SSSSEi 10% level 3238054
10% level -3.238054
3 - - *Mackinnon (1896) one-sided p-values
~MacKinnon (1896) one sided pvalues WMacKinnon (1996) one-sided p-values
sugmented Dickey-Fuller Test Equation Augmented Dickey-Fuller Test Equation
Augmented Dickey-Fuller Test Equation Degpendem\fariaby\’e D(RC.2) g Dependent Variadle: D(RC)
Dependent Variable: D(RC,3) Viethod: Least Squares " Method: Least Squares
Method: Least Squares Jate: 011324 Time: 08:30 Date: 01/13/24 Time: 08:28
Date: 01/13/24 Time: 08:32 3 i Sample (adjusted): 1034
! 3ample (adjusted). 10 24 \ncluded ob i 25 after adjustment
Sample (adjusted): 10 34 ncluded obsenvations: 25 after adjustments included obsevations: 25 after adjustments
Included observations: 25 after adjustments
Variable Coeficient  Std.Emor  t-Staustc  Prob. Varaole Cosficient  Sid Eror  bSfaliste  Prob.
Variable Coeflicient Std. Error t-Statisti Prob
RC(-1) 0200219 0120246 1665073  0.1181
D(RC(-1)} -2438957  1.503983 1621665  0.1257 DRECY) 0438453 0283004 4541724 01434
D(RC{-1),2) -8.689613 1721801 -5.046816  0.0001 D(RC(-1).2) 0731363  1.348158 0542490  0.5054 DRC2)) 2113134 0341847 0130049 07458
DI(RCi-1},3) 6.253951  1.638048  3.817927  0.0015 DRC(-2).2) 0315145  1.100007 0284169  0.7802 DROL) 0793285 0351508 2133155 00457
D(RC{-2),3) 4820550 1514048 3181900  0.0058 D(RC(-3).2} 0784823  0.895940 0875977  0.3949 DIRCLY) 0175483 0461976 0379852 07098
D(RC{-3),3) 4288088 1348628 3179504  0.0058 D(RC(-4).2) 0712856  0.922378 0772846  0.4516 DIRCLE) 0142616 0505963 0281870 07822
D(RCi-4},3) 3706297 1.133438 3.269961 0.0048 D(RC(-5),2) 0788751 0.897317 0.879011 0.3933 D(RC(-6)} -0902391  0.482406 -1.870605  0.0825
DIRC(-5).3) 3.263134 0738334 4419589  0.0004  D(RC(E)2) 0239856 0801622 -0299139  0.7689 D(RCET) 0708691 0634461 1116997 02028
D(RCI{-8),3) 1.940488 0.502605 3.853195 0.0014 D(RC(-7),2) -1240818 0645190 -1923339  0.0736 D[RC(E)) 1683026 0665417 2529281  0.0241
[= 5259668  B84.97205 0618982  0.5446 . -147.8313  147.7443 1000589 0.3329 3023692 1677366 1802643 0.0930
@TREND(17) 0.375249 3.935444 0.095351 09252 @TREND(7) 2283317 14.40672 1581838 01323 @TREND("T‘) 3633242 1582334 2206128 00376
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