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/ / 1.906 0.275 1963
19.78% 8.36% 2.283 0.298 1964
4.03% 26.51% 2375 0.377 1965
0.72% 67.64% 2.392 0.632 1966
4.39% 39.24% 2.497 0.88 1967
12.90% 28.75% 2.819 1.133 1968
21.11% 16.50% 3.414 1.32 1969
20.27% 2.27% 4.106 1.35 1970
5.55% 22.07% 4.334 1.648 1971
18.97% 98.91% 5.156 3.278 1972
13.30% 25.50% 5.842 4114 1973
36.94% 225.69% 8 13.399 1974
21.66% 0.47% 9.733 13.462 1975
10.34% 5.76% 10.739 14.237 1976
23.48% 26.56% 13.26 18.019 1977
35.85% -3.63% 18.014 17.365 1978
1.75% 52.70% 18.329 26.516 1979
11.09% 42.02% 20.362 37.658 1980
26.51% 35.31% 25.76 50.954 1981
8.81% -18.64% 28.03 41.458 1982
32.50% -9.04% 37.141 37.711 1983
26.46% 16.26% 46.968 43.841 1984
0.05% 6.72% 46.992 46.786 1985
12.05% -54.18% 52.656 21.439 1986
10.56% -4.48% 58.215 20.479 1987
-0.20% 17.68% 58.1 24.1 1988
12.74% 88.80% 65.5 45.5 1989
8.55% 63.57% 71.1 74.426 1990
16.32% 117.09% 82.7 161.568 1991
42.73% 19.97% 118.034 193.83 1992
14.15% -7.54% 134.731 179.218 1993
89.27% 23.97% 255.006 222.175 1994
6.88% 52.65% 272.552 339.148 1995
26.35% 49.74% 344.364 507.836 1996
-9.77% 12.39% 310.735 570.765 1997
68.24% -33.65% 522.786 378.715 1998
-27.89% 47.90% 376.984 560.116 1999
-18.30% 109.46% 308 1173.2 2000
27.34% -18.48% 392.2 956.4 2001
51.73% 5.38% 595.1 1007.9 2002
4.91% 33.94% 624.3 1350 2003
4.52% 1068.20% 652.5 15770.7 2004
10.99% -85.08% 724.2 2352.7 2005
8.12% 18.97% 783 2799 2006
0.48% -3.11% 786.776 2711.848 2007
50.42% 47.63% 1183.5 4003.5 2008
20.30% -41.86% 1423.7 2327.7 2009
5.36% 33.14% 1500 3099 2010
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/ 87% / 13% | 1963

1% 88% -8% 12% | 1964
-2% 86% 19% 14% | 1965
-8% 79% 53% 21% | 1966
-7% 74% 25% 26% | 1967
-4% 71% 10% 29% | 1968
1% 72% -3% 28% | 1969
4% 75% -11% 25% | 1970
-4% 72% 11% 28% | 1971
-16% 61% 41% 39% | 1972
-4% 59% 6% 41% | 1973
-36% 37% 52% 63% | 1974
12% 42% 7% 58% | 1975
2% 43% -2% 57% | 1976
-1% 42% 1% 58% | 1977
20% 51% -15% 49% | 1978
-20% 41% 20% 59% | 1979
-14% 35% 10% 65% | 1980
-4% 34% 2% 66% | 1981
20% 40% -10% 60% | 1982
23% 50% -16% 50% | 1983
4% 52% -4% 48% | 1984
-3% 50% 3% 50% | 1985
42% 71% -42% 29% | 1986
4% 74% -10% 26% | 1987
-4% 71% 13% 29% | 1988
-17% 59% 40% 41% | 1989
-17% 49% 25% 51% | 1990
-31% 34% 29% 66% | 1991
12% 38% -6% 62% | 1992
13% 43% -8% 57% | 1993
25% 53% -18% 47% | 1994
-17% 45% 19% 55% | 1995
-9% 40% 7% 60% | 1996
-13% 35% 9% 65% | 1997
65% 58% -35% 42% | 1998
-31% 40% 42% 60% | 1999
-48% 21% 33% 79% | 2000
40% 29% -10% 71% | 2001
28% 37% -11% 63% | 2002
-15% 32% 9% 68% | 2003
-87% 4% 40% 96% | 2004
492% 24% -20% 76% | 2005
-7% 22% 2% 78% | 2006
3% 22% -1% 78% | 2007
1% 23% 0% 77% | 2008
66% 38% -20% 62% | 2009
-14% 33% 9% 67% | 2010
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2% 14% 13.35 1.906 0.275 1963

7.64% 2% 16% 14.37 2.283 0.298 1963
7.79% 2% 15% 15.49 2.375 0.377 1965
-3.10% 4% 16% 15.01 2.392 0.632 1966
10.93% 5% 15% 16.65 2.497 0.88 1967
14.29% 6% 15% 19.03 2.819 1.133 1968
10.40% 6% 16% 21.01 3.414 1.32 1969
14.33% 6% 17% 24.02 4.106 1.35 1970
3.79% 7% 17% 24.93 4.334 1.648 1971
21.50% 11% 17% 30.29 5.156 3.278 1972
13.93% 12% 17% 34.51 5.842 4.114 1973
59.98% 24% 14% 55.21 8 13.399 1974
11.54% 22% 16% 61.58 9.733 13.462 1975
20.28% 19% 14% 74.07 10.739 14.237 1976
17.78% 21% 15% 87.24 13.26 18.019 1977
61.39% 12% 13% 140.8 18.014 17.365 1978
-8.93% 21% 14% 128.22 18.329 26.516 1979
26.74% 23% 13% 162.5 20.362 37.658 1980
17.82% 27% 13% 191.46 25.76 50.954 1981
8.40% 20% 14% 207.55 28.03 41.458 1982
12.62% 16% 16% 233.75 37.141 37.711 1983
12.88% 17% 18% 263.85 46.968 43.841 1984
10.51% 16% 16% 291.59 46.992 46.786 1985
1.70% 7% 18% 296.55 52.656 21.439 1986
5.45% 7% 19% 312.7 58.215 20.479 1987
11.20% 7% 17% 347.71 58.1 24.1 1988
20.22% 11% 16% 418.01 65.5 45.5 1989
28.39% 14% 13% 536.7 71.1 74.426 1990
49.00% 20% 10% 799.7 82.7 161.568 1991
34.39% 18% 11% 1074.69 118.034 193.83 1992
10.70% 15% 11% 1189.72 134.731 179.218 1993
25.02% 15% 17% 1487.4 255.006 222.175 1994
34.80% 17% 14% 2004.99 272.552 339.148 1995
28.18% 20% 13% 2570.02 344.364 507.836 1996
8.18% 21% 11% 2780.16 310.735 570.765 1997
1.07% 13% 19% 2809.99 522.786 378.715 1998
14.33% 17% 12% 3212.54 376.984 560.116 1999
28.36% 28% 7% 4123.514 308 1173.2 2000
2.51% 23% 9% 4227.113 392.2 956.4 2001
6.99% 22% 13% 4522.773 595.1 1007.9 2002
16.13% 26% 12% 5252.321 624.3 1350 2003
17.07% 256% 11% 6149.117 652.5 15770.7 2004
22.98% 31% 10% 7561.984 724.2 2352.7 2005
12.60% 33% 9% 8514.839 783 2799 2006
9.96% 29% 8% 9362.69 786.776 2711.848 2007
18.22% 36% 11% | 11069.025 1183.5 4003.5 2008
-9.50% 23% 14% | 10017.515 1423.7 2327.7 2009
18.39% 26% 13% 11859.7 1500 3099 2010
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Pairwise Granger Causality Tests
Date: 06M5/20 Time: 16:44
Sample: 1980 20138

Lags: 5

Mull Hypothesis: Obs  F-Statistic Prob.

PIB does not Granger Cause FP 34 10.0709 3.E-05
FP does not Granger Cause PIB 3.09366 0.0280
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Dependent Variable: LOGFIB

Method: ARDL

Date: 0614720 Time: 19:37

Sample (adjusted): 1982 2018

Included observations: 37 after adjustments
Maximum dependent lags: 4 (Automatic selection)
Model selection method: Akaike info criterion (AIC)
Dynamicregressaors (4 lags, automatic): LOGFP
Fixed regressars: C

Mumber of models evalulated: 20

Selected Model: ARDL(1, 0)

Maote: final equation sample is larger than selection sample

Wariable Coefficient Std. Error t-Statistic Prob.*
LOGPIB(-1) 0.273024 0154095 1771787 0.0854
LOGFP 0.070843 0.028922 2449485 0.0196
C 0.083821 0.023870 3511646 0.0013
F-squared 0.286370 Mean dependentvar 0126111
Adjusted R-squared 0.244382 5.0 dependentvar 0101783
S.E. of regression 0.088476 Akaike info criterion -1.934575
Sum squared resid 0.266150 Schwarz criterion -1.803960
Log likelihood 38.78964 Hannan-Cluinn criter. -1.888527
F-statistic 6.821866 Durbin-Watson stat 2100455

Prob(F-statistic) 0.003229

*Mote: pvalues and any subsequent tests do not account far model
selection.
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Correlogram of Residuals

Date: 05/30/20 Time: 23:33

Sample: 1980 2018

Included observations: 37

Q-statistic probabilities adjusted for 1 dynamic regressor

Autocorrelation Partial Correlation AC PAC Q-Stat Prob*

-0.052 -0.052 0.1099 0.740
-0.038 -0.041 0.1699 0.919
0.208 0.205 2.0108 0.570
0.025 0.046 2.0382 0.729
0.074 0.097 22881 0.808
0.016 -0.016 22995 0.890
-0.243 -0.267 5.1413 0.643
0.071 0.004 53917 0.715
-0.068 -0.099 5.6326 0.776
10 -0.095 0.001 6.1153 0.805
11 0.105 0.127 6.7236 0.821
12 0.016 0.112 6.7389 0.874
13 -0.114 -0.083 7.5170 0.874
14 0.155 0.067 9.0182 0.830
15 -0.120 -0.164 9.9673 0.822
16 0.157 0.145 11.655 0.767

WOONOOEWN -

*Probabilities may not be valid for this equation specification.
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0779666 Prob. F(2,32) 04671
Obs*R-squared 1.719202 Prob. Chi-Sguare(2) 04233
Test Equation:

Dependent Variable: RESID

Method: ARDL

Date: 0614720 Time: 19:47

Sample: 1982 2018

Included observations: 37

Presample missing value lagged residuals set to zero.

Variable Coefficient Std. Error t-Statistic Prob.
LOGPIB(-1) 052958149 04522149 1471600 0.2500
LOGFP 0.019733 0.033547 0.588222 0.5605

C -0.068908 0060283  -1.143084 0.2615
RESID-1) -0.659363 0538004  -1.225572 0.2293
RESID-2) -0.312843 0287771 -1.087125 0.2851
R-squared 0.046465 MWean dependentwvar 4 B3E-18
Adjusted R-squared -0.072727 5.0, dependentvar 0.085933
S.E. ofregression 0.089055 Akaike info criterion -1.8740486
Sum squared resid 0253783 Schwarz criterion -1.6566355
Log likelihood 39.66985 Hannan-Cuinn criter. -1.797300
F-statistic 0389833 Durbin-Watson stat 1.903289

Prob(F-statistic) 0.814317
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Series: Residuals
Sample 1982 2018
Observations 37

Mean
Median
Maximum
Minimum
Std. Dev.
Skewness
Kurtosis

Jarque-Bera
Probability

4.88e-18
-0.019969
0.230531
-0.234668
0.085983
0.399241
4.592210

4.891254
0.086672
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ARDL Long Run Form and Bounds Test
Dependent Variable: D(LOGPIB)

Selected Model: ARDL(1, 0)

Case 2: Restricted Constant and Mo Trend
Date: 0614720 Time: 19:55

Sample: 1980 2013

Included observations: 37

Conditional Errar Correction Regression

Variable Coefficient Std. Erraor t-Statistic Prob.
c 0083321 0.023a870 3511646 0.0013
LOGPIB(-1)* -0. 726976 0154085 4717709 0.0000
LOGFP* 0070843 0.028922 2449485 0.0196

* p-value incompatible with t-Bounds distribution.
**Variable interpreted as Z = Z(-1) + D{£). ’

Levels Equation
Case 2: Restricted Constant and Mo Trend

Variable Coefficient Std. Errar t-Statistic Prob.
LOGFP 0.0874449 0.038115 2556687 00152
cC 0115301 0.020421 5.646107 0.0000

EC=LOGPIB - (0.0974*LOGFP + 0.1153 )

F-Bounds Test Mull Hypothesis: Mo levels relationship
Test Statistic Value Signif. (0} (1)
Asymptotic: n=1000
F-ztatistic 7.607387 10% 2.02 2.51
k 1 5% 362 4.16
25% 418 479
196 4. 94 " 58
Actual Sample Size 37 Finite Sample n=40
10% 321 273
5% 3937 4 523
19 5593 S 333

Finmnte Sample n=35

109% 3223 3757
5% 3. 957 453
19 5763 6. 48
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EC = LOGPIB- (0.0974°LOGFP + 0.1153
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ARDL Error Correction Regression
Dependent Variable: D(LOGPIB)

Selected Model: ARDL(1, 0)

Case 2: Restricted Constant and Mo Trend
Diate: 061420 Time: 20:20

Sample: 1980 2018

Included observations: 37

ECM Regression
Case 2. Restricted Constant and Mo Trend

Wariable Coefficient Std. Error t-Statistic Prob.

CointEq(-1)* -0.726976 0147015  -4.944808 0.0000
R-squared 0404305 Mean dependentvar -0.001921
Adjusted R-squared 0404305 S.0. dependentvar 0.111404
S.E. of regression 0.085983 Akaike info criterion -2 042683
Sum squared resid 0.266150 Schwarz criterion -1.989145
Log likelihood 3878964 Hannan-Cuinn criter. -2.027334
Durbin-YWatson stat 2100455

* p~value incompatible with +-Bounds distribution.

F-Bounds Test Mull Hypothesis: Mo levels relationship
Test Statistic Yalue Signif. [0y (1)
F-statistic 7.697887 10% 2.02 3.51
k 1 5% 2.62 416
25% 418 479

1% 494 5.58
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Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 0.800215 Prob. F(2,34) 0.4575
Obs*R-squared 1.663349 Prob. Chi-Square(2) 0.4353
Scaled explained 55 2822722 Prob. Chi-Square(2) 0.2833
Test Equation:

Dependent Variable: RESIDM2
Method: Least Squares

Date: 0614720 Time: 20:24
Sample: 1982 2013

Included observations: 37

Yariable Coefficient Std. Error t-Statistic Prob.

C 0.004381 0.003750 1168337 0.2508
LOGPIB(-1) 0.025670 0.024207 1.060414 0.2964
LOGFP -0.004581 0.004543  -1.008254 0.3205
R-squared 0.0445855 Mean dependentvar 0.007193
Adjusted R-squared -0.011224 5.0 dependentvar 0.013821
S.E. of regression 0.013899 Akaike info criterion -5 636419
Sum squared resid 0006568 Schwarz criterion -5.5053804
Log likelihood 107.2738  Hannan-Cluinn criter. -5.580371
F-statistic 0800215 Durbin-Watson stat 1.840620

Prob(F-statistic) 0457512
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1980 3,77E+10 163E+11
1981 5,10E+10 1,91E+11
1982 4,15E+10 2,08E+11
1983 3,77E+10 2,34E+11
1984 4,38E+10 2,64E+11
1985 4,68E+10 2,92E+11
1986 2,14E+10 2,97E+11
1987 2,05E+10 3,13E+11
1988 2,41E+10 3,48E+11
1989 4 55e+10 4,22E+11
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1991 1,62E+11 8,62E+11
1992 1,94E+11 1,07E+12
1993 1,79E+11 1,19E+12
1994 4,68E+10 1,49E+12
1995 3,36E+11 2,00E+12
1996 4 96E+11 2,57E+12]
1997 5,65E+11 2,78E+12
1998 3,79E+11 2,83E+12
1999 5,60E+11 3,24E+12
2000 117E+12 4,12E+12
2001 9,56E+11 4,23E+12
2002 9,43E+11 4,52E+12
2003 1,28E+12 5,25E+12
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2005 2,27E+12 7,56E+12
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2008 1,72E+12 1,10E+13
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2010 1,50E+12 1,20E+13
2011 1,53E+12 1,46E+13)
2012 4,19E+12 1,62E+13
2013 4,40E+12 1,66E+13
2014 3,39E+12 1,72E+13
2015 172E+12 167E+13
2016 1,68E+12 1,75E+13
2017 2,13E+12 1,86E+13
2018 2,35E+12 2,03E+13
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Abstract:

This study aims to identify the oil collection. And gross domestic product, to determine the
relationship between them. The study used the ARDL method to test the relationship between oil
collection and gross domestic product for the period 1980_2018, according to the Eviews 10

program.

The study concluded that the petroleum tax is the source of gross domestic product and that the
relationship between them is weak. He also suggested the need to broaden the tax base so that the

GDP is not held hostage to the oil market, as well as the diversification of the national economy.

Keywords: petroleum taxation, GDP, autoregression of distributed time intervals (ARDL)




