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cov(u;x;) = E(ui - E(ui))(xi - E(Xi))
cov(u;x;) = E (ui (x; — E(Xi)))

cov(uix;) = E(u;x;) — E(u;)E(x;)
cov(u;x;) =0
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Cependent VWariable: KB
Method: Least Squares
Crate: 0452317 Time: 18:07

Sample: 2000 2015
Included observations: 16

Variable Coefficient Std. Erraor t-Statistic Prob.

IRG 4731.053 421 8027 11 21627 0.0000

i 1321161, 1466424 9.009411 0.0000
R-squared 0899860 Mean dependent var 2603135,
Adjusted R-squared 0.892707 S.D.dependentwar 1121910.
S.E. of regression A67487.5  Akaike info criterion 28.58323
Sum squared resid 1.89E+12 Schwarz criterion 28.67981
Log likelinood -226.6659 Hannan-Cuinn criter. 2858818
F-statistic 125 8047 Dwurbin-Watson stat 0.834967
Frob{F-statistic) 0.000000

Eviews9 zali p e leliy Gald) dae) (e 2 jdaall
zisalll Ualaa :(03) A8, S

RB; = 1321161 + 4731.053/RG;

(9.009) (11.21)
R’=0.8998 R%*=0.8927 n=16 F=125.80
DW=0.8349
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t OIS o A saadll DW dad of LDl 0=5% ANV 5 sisas k=1 £ salll
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Ll ) I pie A5
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RIS 3adaa flhadl | cUaadl 3adaa sl
2.9 2.63 1.37 1.10 0.83 O
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Dependent Variable: RB
Method: ARMA Maximum Likelihood (PGS - BHHH)
Crvate: 0502117 Time: 10:34
Sample: 2000 2015
Included observations: 16
Convergence achieved after 7 iterations
Coefficient covariance computed using outer product of gradients
Variable Coefficient Std. Error t-Statistic Frokb.
IR 4561.904 G607 4612 T.509736 0.0000
L 1343775, 2544400 5281304 0.0002
ARC1) 0.572404 0215158 2660386 0.0208
SIGMASC 8.05E+10 2F8E+10 2 897638 0.0134
F-squared 0.931773 Mean dependent var 2603135,
Adjusted R-squared 0.914723 S.0. dependent var 1121910,
S.E. ofregression I2V623.2  Akaike info criterion 28 47424
Sum squared resid 1.29E+12 Schwarz criterion 28.66739
Log likelihood -223.7940 Hannan-Cuinn criter. 28.48414
F-statistic 54 63224 Durbin-Watson stat 1663272
Prob({F-statistic) 0.000000
Inverted AR Roots 57

-Eviews9 gl e el Gl dae) e 2 jadll
S oSS Ay sl Jlantiad 2y 3 gaill Aalase 1(04) a8, JS2Y

RB; = 1343775 + 4561.904IRG,

(7.50) (5.28)

R%=0.931 R*=0.914 n=16 F=54.63

DW=1.66
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Résumé de I’étude :

Notre étude a pour but de déterminer le taux de participation de I’impdt sur
le revenu global (IRG), dans le cadre du budget de 1’état —cas de 1’Algérie 2000-
2015.

Dans la partie théorique, nous avons défini I’impdt sur le revenu global
(IRG) et comment procéder a son calcul. Dans la partie pratique, nous avons
prouve la relation qui existe entre cet imp6t et les revenus détenus sur le budget de
1I’état. Nous avons conclu que I’'impdt sur le revenu global (IRG) joue un role
prépondérant sur les revenus du budget de 1’état.

Les mot clé : I'imp6t sur le revenu global, Recettes budgétaires de I'Etat.
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