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Abstract : This study aims to determine the impact of tourism on economic

growth in Algeria, for this reason the quantitative methods known in the

econometric system were used. On the other hand, the

autoregressive distributed time gaps ARDL was applied, in addition to the

EVIEWS 10 program.

This study has reached good results regarding the impact of tourism on

economic growth in the short term when estimating the error correction model

ECM, and in the long term when estimating

the balance relationship model according to the BOUNEDS TEST approach,

where tourism revenues were used as an indicator of tourism, besides the

GDP which was used as an indicator of growth The economist. Finally we

have reached a set of recommendations, one of the most important is the

necessity of developing and taking care of the tourism sector , as it is

important in diversifying the economy and its contribution in increasing the

economic growth in Algeria .
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Number of models evalulated: 500
Selected Model: ARDL(1, 0, 4, 4)

Variable Coefficient Std. Error t-Statistic Prob.*
LOGGDP(-1) -0.108812 0.237332 -0.458479 0.6528
LOGINV -4.401982 2.554231 -1.723408 0.1041
LOGTOUR -0.512048 1.280553 -0.399865 0.6945
LOGTOUR(-1) -2.481946 1.579296 -1.571552 0.1356
LOGTOUR(-2) 0.246835 1.690084 0.146049 0.8857
LOGTOUR(-3) 3.992170 1.912602 2.087298 0.0532
LOGTOUR(-4) 5.187586 2.081388 2.492369 0.0240
LOGBC 0.472083 0.399567 1.181486 0.2547
LOGBC(-1) 0.634065 0.378404 1.675628 0.1132
LOGBC(-2) 1.285941 0.398986 3.223020 0.0053
LOGBC(-3) 1.901566 0.462752 4.109253 0.0008
LOGBC(-4) 0.753701 0.611275 1.232998 0.2354
C -70.15438 50.83000 -1.380177 0.1865
R-squared 0.944991 Mean dependent var 33.67159
Adjusted R-squared 0.903734 S.D. dependent var 5.392783
S.E. of regression 1.673202 Akaike info criterion 4.169200
Sum squared resid 44.79370 Schwarz criterion 4.782126
Log likelihood -47.45341 Hannan-Quinn criter. 4.361161
F-statistic 22.90517 Durbin-Watson stat 1.617015

Prob(F-statistic) 0.000000

*Note: p-values and any subsequent tests do not account for model
selection.
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L sire (Gsimars 22.9057 i dilias] dad o) WS (Al s kel iyl

Ragine 4l JSS 2 asalll o e Ja lae 5% adinal) dysinall (gsiase e J8 0.00000
Jalae dad DA o 5 Gl 3352 L) o) LS 5% dagine (Ssiens dilian)
saill ) o 0.903734% &l s Adjusted  Square-R - Jasal) yaal
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Included observations: 29

ECM Regression

Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.
D(LOGBC 0.472083 0.291676 1.618522 0.1251
D LOGBC( ) -3.941208 0.843695 -4.671364 0.0003

)
( -1)
D(LOGBC(-2))  —2.655267 0.742320 -3.576983  0.0025
D(LOGBC(-3))  —0.753701 0.512542 -1.470518 0.1608

D(LOGTOUR)  -0.512048 0.997847 -0.513153  0.6149
D(LOGTOUR(-1)) -9.426592 1.697971 -5.551679  0.0000
D(LOGTOUR(-2)) -9.179757 2.163042 -4.243911  0.0006
D(LOGTOUR(-3)) -5.187586 1.628718 -3.185074 0.0058

CointEq(-1)* -1.108812 0.203420 -5.450863 0.0001
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ARDL (1.0.4.4)

Levels Equation

Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t—Statistic Prob.
LOGINV -3.969999 2.268069  -1.750387 0.0992
LOGBC 4.552040 0.767676 5.929638 0.0000
LOGTOUR 5.801343 1.059195 5.477125 0.0001
C -63.26987 41.71398 -1.516754 0.1488

EC = LOGGDP - (-3.9700*LOGINV + 4.5520*LOGBC + 5.8013*LOGTOUR
~63.2699 )
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Date: 05/21/24 Time: 14:52
Sample: 1990 2022

Included observations: 32

Autocorrelation Partial Correlation AC PAC Q-Stat Prob

1 -0.226 -0.226 1.7946 0.180
2 0.100 0.052 2.1575 0.340
3 -0.081 —0.051 2.4034 0.493
4 -0.016 -0.052 2.4136 0.660
5 -0.027 —0.034 2.4427 0.785
6 -0.027 -0.041 2.4724 0.872
7 -0.028 -0.046 2.5056 0.927
8 -0.030 -0.050 2.5477 0.959
9 -0.032 -0.055 2.5948 0.978
10 -0.030 -0.057 2.6401 0.989
11 -0.033 -0.062 2.6964 0.994
12 -0.008 -0.040 2.6995 0.997
13 -0.010 -0.034 2.7050 0.999
14 -0.009 -0.038 2.7098 0.999
15 -0.013 -0.043 2.7201 1.000
R wnw| | 16 -0.302 -0.360 8.9276 0.916
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o Byl Alell Aili 4165 0.05 dsiea (S5iwe 2 chideux= 30.1045Las)
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Breusch—Godfrey Serial Correlation LM Test:

F-statistic 0.901803  Prob. F(2,14) 0.4282
Obs*R-squared 3.309662  Prob. Chi-Square(2) 0.1911

EVIEWS 10 @lsis Jde alaeVh pullall dlac) (e 15 8 dady

aild U 33 Lol )V Al i, )l Breuch — Godfrey loal s
F-statisic = a8 el Joaall b munse 8 WS F i Adlas) o adey

. llaa 3 Bl asag axe @ 0.05 < 0.4282

Cebill il Las) o

Heteroskedasticity Test: ARCH

F-statistic 0.423636  Prob. F(2,24) 0.6595
Obs*R-squared 0.920678  Prob. Chi-Square(2)  0.6311

EVIEWS 10 ol i Ao alaeWh gullall slae) (e 2 16 o8, 488
lady Luilad o culd Aaa Lidy (s)) Breuch — Godfrey ladl cua
dagdll () Ll Dol Jsaall d mimse 8 WG F i Ailias) o adiey 48
3 ae (5 0.05< prob = 0.6595 Aisiaall (5ie (p0 S i Al
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(Bera —Jarque) : dujgdall ¢lhddl Lauhl) auj gl jLad) o

Jarge—bera
value 0.632195
p—value 0.728988

EVIEWS 10 clajise Je alae¥Wh gullall slae) et 17 o8 dad

Sl Jarge—bera dslasy) dadll Jiaal Jlaay) of oMel Jsaall e Jaadls
O sle pati Al paall g Jol S dile % 5 dysies (g5ie 2ie 0.05 e

nanda Ly £56% 3 saill Al giall LY

JSEN Gua (o akall g igall) aanally iat Aaidle (st LI %

: (Ramsey)g,im\

F-Statistic

value 2.515133
p—value 0.0693

EVIEWS 10 clajise Je alae¥Wh gullall slae) et 18 o8 dad

2e0.05 e 58T F aslanyl il Jlad) Jlaay) ol odel Joaall (e ol

Z3saill Jall JS8 daimy (e ) adel) Fad Jp o 4dde % 5 Ragine (S5
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ARDL 7 igaill 480 JLad) e
s ol dlin OS5 Y o) Gy ARDL 739 Ayl (e STl
P DA e 1y el e LS
cusum 8l S|l g sanall
cusum of squares |5l cilayydd aSIA g sanall
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S s aag Y Al dighally juaidll ol 8 clpsiad) 4ha) W S L

- LS i ARDL # 3 g o Qgi el e
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Guday il Cus < 2022-1990 55l DA ihall b (sl gail
libeantd chyrial) (S Agia3l) Judball Aoy dulyy 2 <lldy ARDL diagie
e (S Aias hariall JSU Y (gsialls (siall G By e e
Bounds &l jidall JalSall agaall meia Hlod) (e Lhagi WS¢ ARDL #3403
Jeasill & diasn andy migall i aany Ja¥) dlish ADle 35a ) test
Shal G ey saill o Ulag) (Al W S5 cipne dia o )
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dale 4ald

el pail) oAbl g Uil B Gl ) duhall s b L
Aoplail duzmblls Aibaay) cilgadY) (cans Ladicly ¢ (1990-2022)5 5 s ilall
Zsad aakis @ jidal) Lol GlIACy ¢ A )ma) cllad) aladialy ¢ ol slasy)
Gy il Jalay Lidd e s (Jpumd Glls ) dae dhyall il Gua « ARDL
s A0l dagiall

: cluadll Las) oY)

) asE G Aeall Jies dabd) deil) (gl Gacajdl) Aaa 1 V) A dl)
sy Aadladl slal) Zinkh sl A5 Al 3lsal) Ll ol
- Aaiill Aae acag (galai®Y) gaill acn 8 sl djall Jl jaas

Da fhall b alud) g Uil slity sai mpdll daa ¢ Aalll umjdll m
Aabiall aliall legag (8 Asall dubud aal)) 2022-1990 (s5etill b jlisa
s daglly SV oAl e gyl aey dals g ladll b & L)
. ol alard)

Se s ip aladl g Ul ey ki Gl daes A duiail)
- bl B galaiy) sl

SO G JaY) sk A5 ADle sag duinill daa ¢ Aadl Ayl =

c il b galai®Y) ailly ualud)
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PGkl

LOGBC

LOGTOUR

LOGINV

19.2726968174741

19.4894460844022

19.34967422519913
16.89668066697385
19.23297559307796
17.08107055953766
19.51127592465384
19.54905606643252
16.93250221766025
19.45564702329794
19.85742383829341
19.72058095755732
19.68775613364088
19.76220860684098
19.80830481811189
19.97259960317101
20.00604492754803
19.96969251687112
17.68615606043926
19.68400635650612
17.46475153567401
19.77620962904264
19.72605101200938
19.62094361196706
19.53541757069863
16.95844563062453
19.15652744497713
19.23747074913255
19.37083870384648
19.24109528586867
18.9785757894021

19.40405213299647
19.68297601534533

16.74403408182482
16.81124283151826
17.06200154986545
17.21670793962643
17.24949776244942
17.281246460764

17.62217304773459
17.14771506813948
18.11957565116844
18.19753719263816
18.44048337124854
18.42068074395237
18.52504075927661
18.53400942925937
18.99729410825636
19.03044631557326
19.20913810431664
19.20458228778078
19.59316288118693
19.32084209389664
19.20913810431664
19.15784480992908
19.19540791150473
19.33697147582652
19.36847014288589
19.55530347014351
19.15784480992908
18.76427044834244
18.94244630775669
18.53400942925937
17.57671067365783
17.72753356339242
17.45309671769066

23.95878009691878
23.86214383724048
23.77555801996678
23.7129762903811

23.75608179650034
23.76441402366342
23.72766876008887
23.68816372692429
23.87774941964175
23.85694311580987
23.90982242653993
23.97091752587304
24.05157542890885
24.09367660495499
24.17248778533861
24.25037432403359
24.31052824683413
24.40674710458395
24.52364085604543
24.60798200447343
24.67564065296127
24.70422810981417
24.77375417245902
24.85625531429025
24.91829077870969
24.97372550789839
25.00812691848237
25.04156169458293
25.06625430717298
25.02959032279961
24.97618954607329
25.03256987949397
25.05628640612147

LOGGDP

25.11115810499581 (1990
25.09908551783853 1991
05.11692545858756  [1992
25.09570181439131  [1993
25.0866611045345 1994
25.12395683907731 (1995
25.16413861402052 1996
25.17507855345772 1997
25.22482067968817 (1998
25.25631936179662 1999
05.29361514655761 2000
25.32317394879443 001
36.89058965137656  [2002
36.96011294338012  [2003
37.00221252724671 2004
37.05954073743786  [2005
37.07639408361136 2006
37.10983015943237 2007
37.13354590955393  [2008
37.14941955265933 2009
37.18478805842183 2010
37.21337321975367 2011
37.24681326259067 2012
37.07442879279314 2013
37.3117213037085 2014
37.34805257624653 2015
37.37955516646192 2016
37.39246687921249 2017
32.79922979712956  [2018
37.41435031397082 2019
35.05941372606067 2020
37.39543623832132  [2021
37.4269345935802 2022
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: cpitiall Lilasy) ailedl) Jgaal (02) (Galal

LOGGDP LOGINV LOGTOUR LOGBC

Mean 32.63330 24.37548 18.38504 19.12361
Median 37.00221 24.31053 18.53401 19.48945
Maximum 37.42693 25.06625 19.59316 20.00604
Minimum 25.08666 23.68816 16.74403 16.89668
Std. Dev. 5.788514 0.510825 0.896856 0.975084
Skewness -0.514413 0.077985 -0.403072 -1.478104
Kurtosis 1.309742 1.396379 1.743274 3.640066
Jarque-Bera 5.383751 3.569398 3.065188 12.57966
Probability 0.067754 0.167848 0.215975 0.001855
Sum 1076.899 804.3907 606.7065 631.0792
Sum Sq. Dev. 1072.221 8.350136 25.73922 30.42522
Observations 33 33 33 33

st S aladial Basgll jda IR Gadla

01 a4, Aadgll 03: Ay salal)

t—Statistic Prob.*

Augmented Dickey—-Fuller test statistic -6.708214  0.0000
Test critical values: 1% level -4.284580

5% level -3.562882

10% level -3.215267

*MacKinnon (1996) one-sided p-values.
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Lag Length: 0 (Automatic — based on SIC, maxlag=8)

02 ab; Ladsll 04: a8, galdl)

t—Statistic Prob. *
Augmented Dickey—-Fuller test statistic -4.220755 0.0025
Test critical values: 1% level -3.661661
5% level -2.960411
10% level -2.619160
*MacKinnon (1996) one-sided p-values.
03 a2, 48550 05 a8 (3alall
Lag Length: O (Automatic — based on SIC, maxlag=8)
t—Statistic Prob.*
Augmented Dickey—Fuller test statistic -7.714466 0.0000
Test critical values: 1% level -4.284580
5% level -3.562882
10% level -3.215267
04 4, Lidsl 06: & sald
Lag Length: 0 (Automatic — based on SIC, maxlag=8)
t—Statistic Prob.*
Augmented Dickey—Fuller test statistic -6.002173 0.0000
Test critical values: 1% level -2.641672
5% level -1.952066
10% level -1.610400

*MacKinnon (1996) one-sided p-values.
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O uld aldiul 3aagll i LA (3adla

05 a3, 4aisl 07: a3y Ggalall

Bandwidth: 1 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*

Phillips—Perron test statistic -6.659119 0.0000
Test critical values: 1% level -2.641672

5% level -1.952066

10% level -1.610400

*MacKinnon (1996) one-sided p-values.

06 ab; Ladsl 08: a3, (3aldl)

Bandwidth: 2 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*

Phillips—Perron test statistic -4.178114 0.0027
Test critical values: 1% level -3.661661

5% level -2.960411

10% level -2.619160

*MacKinnon (1996) one-sided p-values.

07 eéJ 3\-5.-,\3313 09: ?i) éald\

Bandwidth: (0 (Newey—-West automatic) using Bartlett kernel

Adj. t-Stat  Prob.*

Phillips—Perron test statistic =7.714466 0.0000
Test critical values: 1% level -4.284580

5% level -3.562882

10% level -3.215267

*MacKinnon (1996) one-sided p—values.
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08 a3 4aislt 10 : ad) Galal

Bandwidth: 1 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*

Phillips-Perron test statistic -6.072505 0.0001
Test critical values: 1% level -4.273277
5% level -3.557759
10% level -3.212361

*MacKinnon (1996) one-sided p-values.

(10) (& &gl (1) = g, Galad

F-Bounds Test Null Hypothesis: No levels relationship
Test Statistic Value Signif. 1(0) I(1)
Asymptotic:
n=1000

F-statistic 4.753905 10% 2.37 3.2
k 3 5% 2.79 3.67
2.5% 3.15 4.08

1% 3.65 4.66
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17 e.éJ;\jAA:‘gﬂ 12 a8, Galall

6
Series: Residuals
5 Sample 1994 2022
Observations 29
4 Mean -1.04e-15
Median -0.048976
3 | Maximum 2.591499
Minimum -2.585712
) Std. Dev. 1.264822
] Skewness -0.149413
Kurtosis 2.341290
1
Jarque-Bera  0.632195
0 Probability 0.728988
3 2 -1 0 1 2 3

(18) &) dadisll (13) : o8y Galdll

Specification: LOGGDP LOGGDP(-1) LOGTOUR LOGINV LOGBC C

Omitted Variables: Powers of fitted values from 2 to 5

Value df Probability
F-statistic 2.515133 (4, 23) 0.0693

F-test summary:
Mean
Sum of Sq. Squares
Test SSR 44.14513 11.03628
Restricted SSR 145.0680 5.372889
Unrestricted SSR 100.9229 4.387951
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