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Dependent Variable: Y
Method: Least Squares
Date: 05/21/17 Time: 20:06
Sample: 1995 2015
Included observations: 21

: L;T a1 (315 Loyl 3 s ) )V B 40

S AL ]!

Variable Coefficient Std. Error t-Statistic Prob.

X1 12.38792 4.243442 2.919310 0.0096

X2 -88.56906 54.21691 -1.633606 0.1207

X3 5.374409 5.433507 0.989123 0.3365

C 2882768. 882399.5 3.266965 0.0045
R-squared 0.942453 Mean dependent var 8547152.
Adjusted R-squared 0.932297 S.D. dependent var 5487538.
S.E. of regression 1427844. Akaike info criterion 31.35087
Sum squared resid 3.47E+13 Schwarz criterion 31.54983
Log likelihood -325.1842 Hannan-Quinn criter. 31.39405
F-statistic 92.80302 Durbin-Watson stat 0.582761
Prob(F-statistic) 0.000000
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Y = 2882768 + 12,387X1 — 88,569X2 + 5,374X3

t: (3,266) (2,919) (-1,633) (0,989)

85 (882399,5) (4,243) (54,216) (5,433)

>£:3.47 R*= 0.942 F.=92.803 DW= 0.582 n= 21
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Dependent Variable: Y;
Method: Least Squares
Date: 04/18/16 Time: 22:33
Sample: 1990 2015

Included observations: 26

\Variable Coefficient Std. Error t-Statistic  Prob.

C 1419255. 490770.7 2.891891 0.0085
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X1 7.074236 3.254889 2.173418 0.0408
X3 28.55566 6.971375 4.096130 0.0005
X4 -205.5177 80.84956 -2.541977 0.0186
R-squared 0.955625 Meandependent var  7102253.
Adjusted R-squared 0.949573 S.D. dependent var  5764488.
S.E. of regression 1294466. Akaike info criterion 31.12573
Sumsquaredresid 3.69E+13 Schwarz criterion 31.31929
Log likelihood 400.6345 Hannan-Quinn criter. 31.18147
F-statistic 157.9233 Durbin-Watson stat  0.851248
Prob(F-statistic) 0.000000
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Y, = 1419255 +7,074236X1 + 28,55566X3 — 205.5177X4t,
(2,891891)(2,173418)(4,096130)(—2,541977) 5a° (490770,7 )( 3,2548B9)(6,971375
B

4

3,690000 R* =0,955625 F =0,949573 Dw=
0,851248 F.=157,9233 n=206
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Test: Breusch-Pagan-Godfrey

F-statistic 0.926158 Prob. F(3,22) 0.4446
Obs*R-squared 2.915446 Prob. Chi-Square(3) 0.4048
Scaledexplaned SS 1.760275 Prob. Chi-Square(3) 0.6236

Test Equation:
Dependent Variable: RESID"2
Method: Least Squares
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Date: 04/25/16 Time: 10:41
Sample: 1990 2015
Included observations: 26

Variable CoefficientStd. Error t-Statistic  Prob.

C 494E+11 7.15E+11 0.691158 0.4967
X1 -4088342. 4742738. -0.862022 0.3980
X3 8215775. 10158074 0.808793 0.4273
X4 -20698622 1.18E+08 -0.175700 0.8621
R-squared 0.112133 Meandependent var  1.42E+12

Adjusted R-squared -0.008940  S.D. dependent var  1.88E+12
S.E. of regression  1.89E+12  Akaike info criterion 59.50967
Sumsquaredresid  7.83E+25  Schwarz criterion 59.70322
Log likelihood -769.6257  Hannan-Quinn criter. 59.56540
F-statistic 0.926158 Durbin-Watson stat  1.244889
Prob(F-statistic) 0.444613

Eviews@uﬁ Jlerwly 19 Jodond! o Sl slist e 1 yiezal!
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Heteroskedasticity Test: White

F-statistic 1.588504 Prob. F(9,16) 0.2009
Obs*R-squared 12.26906 Prob. Chi-Square(9) 0.1986
Scaledexplined SS  7.407759 Prob. Chi-Square(9) 0.5947
Test Equation:

Dependent Variable: RESID/2

Method: Least Squares

Date: 04/25/16 Time: 11:18

Sample: 1990 2015

Included observations: 26

Variable CoefficientStd. Error t-Statistic  Prob.

C -4.76E+11 1.69E+12 -0.281889 0.7816
X172 -93.59812 95.24626 -0.982696 0.3404
X1*X3 -273.1199 179.4084 -1.522336 0.1474
X1*X4 6140.198 3975.336  1.544573 0.1420
X1 -8028219. 32018810 -0.250734 0.8052
X3n2 -718.0222 317.0509 -2.264690 0.0378
X3*X4 23117.44 9004.176 2.567413 0.0207
X3 -62468363 35716354 -1.749013 0.0994
X4an2 -195978.8 62945.37 -3.113475 0.0067
X4 1.06E+09 4.71E+08 2.248260 0.0390
R-squared 0.471887 Meandependent var  1.42E+12
Adjusted R-squared 0.174823 S.D. dependent var  1.88E+12
S.E. of regression  1.71E+12  Akaike info criterion 59.45169
Sumsquaredresid  4.66E+25  Schwarz criterion 59.93558
Log likelihood -762.8720  Hannan-Quinn criter. 59.59103
F-statistic 1.588504 Durbin-Watson stat  1.486246
Prob(F-statistic) 0.200899

Db 3l Aol ) dall (S gl D e

U2 =-4,76-8028212x,-93,60x2-62468364x;-718,02x2+1,06x,-195978X2

R% = 0,47

F, = 1,5885

—2
R =0,17

n=26

n.R? = 12,2690
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Series: Residuals
74 Sample 1990 2015
Observations 26
6
Mean 1.27e-09
5 Median 49693.31
Maximum 2768406.
4 Minimum -1995003.
Std. Dev. 1214317.
34 Skewness 0.522101
Kurtosis 2.686580
2
Jarque-Bera  1.287641
1 Probability 0.525282
0
-1999995 -999995 5 1000005 2000005 3000005
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Forecast: YT1F

Actual: YT1

Forecastsample: 1990 2015

Included observations: 26

Root Mean Squared Error 1190736.

Mean Absolute Error 962514.7

Mean Abs. Percent Error 28.09039

Theil Inequality Coefficient 0.065875
Bias Proportion 0.000000
Variance Proportion 0.011347
Covariance Proportion  0.988653
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2030 ¢ 2028 ¢ 2025 wlgdl abdt Jowal) madly gt . 2

Jorl o g Wadhe 0585 A JB UL 55 §ie &) OF W 0 il 235ad) B Sls 2l A
el o agnn psB ¢ 0 2015 _ 1990 3l 3 sl ) ol il 2 e Jgad
DA gkl (3 e g2 LSl el (3 aliza )

Mol Jowdl st ealasyl gedl phiged ydelt ool 127 By Jguondl

2015————- 1990 3.4 S

obs Actual Fitted Residual Residual Plot
1990 554388. 1584210 -1029822 |
1991 862132. 1846814 -984682. |
1992 1074695 1522065 -447370. |
1993 1189724 1097773 91950.6 |
1994 1487403 1368060 119343. |
1995 2004994 2946587 -941593. |
1996 2570028 3221779 -651751. |
1997 2780168 4017185 -1237017 |
1998 2830490 4221819 -1391329 |
1999 3238197 4600953 -1362756 |
2000 4123513 4116077 7435.97 |
2001 4227113 3995665 231448. |
2002 4522773 4344092 178681. |
2003 5252321 4795769 456552. |
2004 6149116 4994655 1154461 |
2005 7561984 6242273 1319711 |
2006 8514843 7222685 1292158 |
2007 9366565 6901470 2465095 |
2008 1.1E+07 8308733 2768406 |
2009 1.0E+07 1.1E+07 -728196. |
2010 1.2E+07 1.2E+07 -243086. |
2011 1.4E+07 1.4E+07 617977. |
2012 1.6E+07 1.5E+07 480953. |
2013 1.8E+07 1.6E+07 1328520 |
2014 1.8E+07 2.0E+07 -1995003 |
2015 1.8E+07 1.9E+07 -1500086 |

Eviewsgstp e 319 o8y Jodad o Il 3ls) o 0 gzl
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. a
Coefficients

Wloadt pgu It 93 00l o1yl alall oyl Aslas i : 28 o3y Jguondl

Coefficients non|Coefficients
standardisés standardisés
Erreur
Modeéle B standard Béta t Sig.
1 (Constante) | -68405774 822,62 -8.316 | 0,000
T 34293 0,419 0,862 8,348 0,000

a. Variable dépendante : imp6ts directs

SPSS zoUy Jlomzaly 19 o3y Jgeod! Je sl Il dlis] e guaad)
Imd= -68405774+34293 T : %;iwu;w\ wi; J gt o

Coefficients® : Jls! 03y o el bl sl Bsles s+ 29 By Jguad)

Coefficients

Coefficients non
standardisés standardisés
Erreur
Modéle A standard Béta t Sig.
1 (Constante) | -62498776 517,2500 -12,083 | 0,000
T 31363 0,258 0,927 12,142 0,000

a. Variable dépendante :Taxe sur chiffre d’affaire

SPSS Uy Jlomzaly 19 N JRUPRE I R 1P PO |11 QR g S W |
Tca =-62498776+31363 T: hleS Ustadd) 5 Jouodd! o0

Coefficients : el 5 Jend! gl alall slwii) sl piks :30 03y Jgund!

Coefficients non|Coefficients
standardisés standardisés
Erreur
Modele B standard Béta t Sig.
1 (Constante) -4459244 465,520 -9,579 0,000
T 2239 0,232 0,891 9,630 0,000

a. Variable dépendante : enregistrement et timbre

SPSS a2 Jleaal, 19 o3y Joond! e sleze Yy ) slus) o juazed)

-31-




ol el Jo oty S At dl uyull Sl Jaadlt

Ent=-4459244+2239 T : LS aslll G PREN
Dk LSl el dlid) Sl o5 e e bl ol 2Y) Vol 3 lsind) an A
gl ) e T
Lo Oalhl sl 1 Jolas (,.:J:J\
2025w ablll as )l 5 ol fetlag gl Ol
Imd p925, = - 68 405 774 + 34 293 2025y = 1 037 551
2025 ad JlsVl o3y o el g sl Ol
Tca g9z, = -62 498 776 + 31 3632025y = 1 011 299
2025 wd mllal) 5 fomedl Jotlld fotlig 3l Ol
Ent o925, = -4 459 244 + 22392025 = 74 731
2025 md bt J2 U Llas gl Ol
1419 255
1419255 +7,074236(1 037 551) + 28,55566 (1 011 299) -

205,5177(74 731) -
1419255 + 7 339 881 + 28 878 310 — 15 358 543 = 22 278 903

2028w Wbl asw )l 5 LSl g gl Ol
Imd 98, = - 68 405 774 + 34 293 (2028) = 1 140 430
2028w Jus¥l o3y o ) brlig gl Ol
Tca 928, = -62 498 776 + 31 3632028y = 1 105 388
2028 ad mllll 5 Jomendl Jelld frlis gl Ol
Ent 928, = -4 459 244 + 2 2392028 - 81 443
2028 ad ol J&1 U forlig gl Ol
1419 255
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1419255 +7,074236(1140430) + 28,55566(1 105 388) +
205,5177(81 448)- 24 313 004

2030 ad 2l asu )l 5 Colpall Jotlig gl Ol
Imd 930, = - 68 405 774 + 34 293 2030y = 1209 016

2028w Jus¥l o3y o ) rlig gl Ol
Tca p939, = -62 498 776 + 31 3632030y =1 168 114

2028 e jllall 5 Jomendl Jlld frlis gl Ol
Ent p939, = -4 459 244 + 2 2392030, = 85 926

2030 2 ol J&1 U frlig gl Ol
1419 255

1419255 +7,074236(1 209 016) + 28,55566(1 168 114) +
205,5177(85 926)- 25 669 072

ad) O il @l o) ol 13103 Jgutonl)

z Ojel.ojb_ o))
2030 2028 2025 M
1209 016 1140 430 1037 551 Imd
1168114 1105 388 1011 299 Tca
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