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Abstract:

The aim of this study to identify the
key determinants of the tax revenues
of oil in Algeria during the period
1980-2014, especially in light of the
fluctuations in the recent period, the
study reached a record model proves
that all of the oil prices, the dinar to
the US dollar and fuel exports is one
of the important factors and the most
impact on the tax revenues of oil in
Algeria.
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LS // Dependent Variable is LOG(FP) .
Date: 01/21/16 Time: 20:35
Sample: 1982 2014
Included observations: 33
Variable Coefficient Std. Error t-Statistic Prob.
C -0.816680 0.157408 -5.188285 0.0000
LOG(PP) 0.317687 0.136533 2.326820 0.0272
LOG(TCH) 0.415220 0.170494 2.435401 0.0213
LOG(EX) 0.675162 0.142668 4.732405 0.0001
R-squared 0.997602 Mean dependent var 6.048386
Adjusted R-squared 0.997354 S.D. dependent var 1.796251
S.E. of regression 0.092405 Akaike info criterion -4.649938
Sum squared resid 0.247621 Schwarz criterion -4.468543
Log likelihood 33.89901 F-statistic 4020.961
Durbin-Watson stat 1.683745 Prob(F-statistic) 0.000000

White Heteroskedasticity Test:

0.375307
0.339454

1.125300 Probability
6.802965 Probability

F-statistic
Obs*R-squared

0343 3okl
Breusch-Godfrey Serial Correlation LM Test:
F-statistic 1.042180 Probability 0.366444
Obs*R-squared 2.364977 Probability 0.306515
043) gelolt
14 =
Senes: Residuals
12 | Sample 1982 2014
Observations 33
10
Mean 1.51E -15
8 Median 0.001051
T Maximum 0.195862
& Minimum -0.250453
Std Dev 0.087 967
Skewness -0.151282
4 4 Kunosis 4.141491
24 . . Jarque-Bera 1.917503
P robabilit 0.383371
o | N -  — — -
-1 T T T T
0.3 02 0.1 0.0 0.1 02

Chow Breakpoint Test: 2000

F-statistic
Log likelihood ratio

6.845711

1.440819 Probability

Probability

0.249932
0.144270
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