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Abstract:

This study aims to show the impact of tourism on GDP of Algeria during the period (1995-2017), So
we built a standard model using the Self-regression model for slow time periods ARDL.

In our study, we found that there is a statistically significant positive significant corelation between
tourism investment and boosting GDP, which means that GDP is affected by tourism investment.
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ARDL Bounds Test

Date: 07/27/19 Time: 23:06

Sample: 1999 2017
Included observations: 19

Null Hypothesis: No long-run relationships exist

Test Statistic Value k

F-statistic 6.148586 2

Critical Value Bounds

Significance 10 Bound 11 Bound
10% 3.17 4.14
5% 3.79 4.85
2.5% 4.41 5.52
1% 5.15 6.36
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Long Run Coefficients

Variable Coefficient Std. Error t-Statistic Prob.
LINVE 8.135004 0.541273 15.029400 0.0000
LEMPL -3.073813 1.433637 -2.144066 0.0606

C 14.286226 14.504597 0.984945 0.3504
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ARDL Cointegrating And Long Run Form
Dependent Variable: LPIB

Selected Model: ARDL(3, 4, 0)

Date: 09/03/19 Time: 19:09

Sample: 1995 2017

Included observations: 19

Cointegrating Form

Variable Coefficient Std. Error t-Statistic Prob.
D(LPIB(-1)) 1.057919 0.317372 3.333376 0.0088|
D(LPIB(-2)) 0.714654 0.245827 2.907145 0.0174
D(LINVE) -7.314527 4.431624 -1.650530 0.1332
D(LINVE(-1)) 10.045807 6.736631 1.491221 0.1701
D(LINVE(-2)) -12.67954... 5731174 -2.212382 0.0542
D(LINVE(-3)) -5.249135 4.349651 -1.206794 0.2583

D(LEMPL) -7.933228 4.380754 -1.810928 0.1036]
CointEq(-1) -2.580908 0.533361 -4.838948 0.0009

Cointeq = LPIB - (8.1350*LINVE -3.0738*LEMPL + 14.2862)
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5
Series: Residuals
Sample 1999 2017
4 Observations 19
Mean 1.80e-14
3 Median -0.021639
Maximum 2.427451
Minimum -2.191441
Std. Dev. 1.078141
2 Skewness  0.023720
Kurtosis 3.180626
14 Jarque-Bera  0.027610
Probability 0.986290
0
25 20 -15 -10 -05 00 05 10 15 20 25
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lia gl s 43y Breusch-Godfrey (LM Test) ;Lasl J| sole Lels dulyudl 3 dsuzidl

o S Lol yd Aeaddly 5Lasy

slasSl 1 bl sgamg slias| ilis :06 Jgazll
Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.388931 Prob. F(2,7) 0.6916]
Obs*R-squared 1.900187 Prob. Chi-Square(2) 0.3867
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Heteroskedasticity Test: ARCH

F-statistic 0.335514  Prob.F(8,2) 0.8922
Obs*R-squared 6.303272 Prob. Chi-Square(8) 0.6133
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- Jean Pierre, management du tourisme, 2e édition ,( France :Pearson éducation,2007) .
- Régis  Bourbonnais, Econométrie-cours et exercices corrigé, 09  édition,

(Paris :Dunod, 2015).
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(3) i) g3 all s
Y,=c+bt+0,Y, , +a,
Testeb =0

3.\._...3'0) 6#\-:0 Oled (Ol>d ):\.5.!\.\..9

lo,] <1 TS glsal

(2) A Easalll ki

Y,=c+bt+0,¥Y, | +a, DS gisai Yi=c+0,Y,+a,
Testec =0
b axd
?"'J

(1) Y gsalll s
Processes DS Processes stationeries Y, =0,¥ 1 +a

Teste®, = 0

pd ¥

| Processes DS | | Processes stationeries |

Source : Régis Bourbonnais(2015), Econométrie-cours et exercices corrigé, 09° édition, Dunod, Paris, P251.
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