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Abstract:The aim of this study is to clarify the importance of the transportation sector and the
extent of its contribution to achieving economic growth, and its impact on the national economy
through the policies followed by Algeria in this field as a strategic sector. In order to estimate the
relationship between the variables of this study for the period between (1980-2017) depending on
the model of joint integration according to ARDL approach, the study concluded that there is a
long-term positive balanced relationship between the transport sector (land, maritime and railways)
with economic growth, meanwhile there is an inverse relationship with the air transport sector.
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ARDL 33 s :(01) J 5
Dependent vanaole. PIB
Method: ARDL
Date: 0O2/08/20 Time: 00:28
Sample (adjusted): 1984 2017
Inciluded observations: 34 after adjustments
Maximum dependent lags: 4 (Automatic selection)
Model selection method: Akaike info criterion (AIC)
Dynamic regressors (4 lags, automatic): TB TG TH CK
Fixed regressors: C
Number of models evalulated: 2500
Selected Model: ARDL(1, 4, 4, 0, 0)
Variable Coefficient Std. Error t-Statistic Prob.~
PIB(-1) 0.735138 0.074650 09.84TT7T62 0.0000
T8 -112.2589 251.9947 -0.445481 0.6608
TB(-1) 1174.925 460.4284 2.551809 0.0190
TB(-2) -185.7099 265.5300 -0.508056 0.6170
TB(-3) -285.5828 638.9681 -0. 446944 0.6597
TB(-4) 1166.747T 569.4782 2.048800 0.0538
TG -406.8401 154.2209 -2.638035 0.0158
TG(-1) 5.915639 152.8396 0.038705 0.9695
TG(-2) -208.5971 181.9742 -1.146301 0.2652
TG(-3) -78.94085 153.5295 -0.514174 0.6128
TG(-4) -607.7940 159.4995 -3.810633 0.0011
™ 229.4060 63.71290 3.600621 0.0018
CK 484.0113 282.1496 1.715442 0.1017
C 29710.92 8703.510 3.413671 0.0028
R-squared 0.993326 Mean dependent var 119846.9
Adjusted R-squared 0.988987T S.D. dependent var 16185.54
S.E. of regression 1698.528 Akaike info criterion 18.00581
Sum squared resid 57699964 Schwarz criterion 18.63431
Log likelinood -292.0988 Hannan-Quinn criter. 18.22015
F-statistic 228.9661 Durbin-Watson stat 1.945341
Prob(F-statistic) 0.000000
*Note: p-values and any subsequent tests do not account for model
selection.
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Date. OZ2/O08/20 Time OO0 324
Sample: 1984 01T
INncluded observations: 3.4
FMull Hypothesis. Mo loNng-runmn relatioNnships exiat

[SESTRTRTS |

T arsl

8 bl JalS ) :(02)J g

Test Statistic

Wmlue

3

F-atatistic

B.2ol372Z8

e

Critical values Bounds

SDignificance

10 Bounag

171 Bound

1 0% 2. .45 2852
L=t % 2 806 4.0
2. 5% 3.25 A4 40
1% 3. 74 s 006

Test Equation:
Depeandeant Variable: D(FIB)
Method Least Sgquares

Date: ONOB/Z20 Time: OO0 34
Sample. 1984 2017
Included observations: 34

Lasl ala®y) il 2 Adaa

WYariable CoasMciant Si1a. Error t-Statistic Prob.
D{TE) -5 24034 204 BA4BS =0 . BI2I0O0T14 O.FSO00
D{TB{-13) ~Fdd DAID FA1T. 2820 =1.0385465 03114
DI{TB{-2)) =211 . 24470 SZ232. 0780 =0 . 5950905 o.S558s
OD({(TB(-3)) -827. 009055 G118 . 7047 =1. 341153 0. 1940
D{TSG) =206 13ATO 1T 48323 =1.FFS0B0 o091
D(TG(-1)) 834 4008 3212 .7TEO0G . oo788ac O.Ov48
DT GI=-2)) Saa avraa =225 9808 3. 048291 Q.O0O063
DT G(-3)) G100 4992 194 SABS3 B 1ATART o.0052
= B3M1S515.95 10885 09 =.949527T [= W= lalrg-]
TE(-1) B3 G637 TA45 2568 1. 379864 o.2018
TE(=-1) =1088 aaB SO0 TE21I2 -=. 597080 .O07T39
TH(=-1) 167 4353 T1.234099 2 350464 o029
CH{-1) 244 BO02Z 2685 S804 O 942960 o.35TO
PIB(-1) -0. 235736 o 0R3657T 2. 8517024 00205
R-squareacd o.FTOo2955 Mean dependent var 0090.2193

Adjusted R-SqQuUare
S E. of regreassion
Surm sguared resi
Log likelinood
F-astatistic
Pro(F-statistic)

0.509875
1934 508
T4B8BG671704
-296. 5252
3. 040754
O.004ATTG

=2 D dependent var
Akalke INnfo criterion
Schwarz criterion
Hanmnmnanmn-Ouwinm criterr.
Durtbin-YvWatson stat

2763 .502
18.266109
18. 89400
18 48053
1.870388
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ARDL Cointegratung And Long Rumn Form

Dependent Variaole

Sample: 1980 2017

e =

INncluded obsenations: 34

Selected Model: ARDLC(T, 4, 4 0O, O)
Date: O2/08/20 Tirme: OO0:-40

Cointegratimg Formm

Variable CoefMcient Std. Ermor t-Statistic Prob
DCTBE) -112.258889 251.994660 D . 4g4a5as1 D.sSs508
DT B(-1)) 185 . 709890 3I65.S30034 0.S08056 0.6170
DT B(-2)) 28S. S82842 638.968094 0. 446944 0.6597
DT B(-3)) - 1158 T4589 S569. a4aTB8226 -2 0428800 oD.O0s538
DT SG) -205 840149 154 220889 -2.638035 o158
DT SC-1)) 208 S97 120 181.974192 1.145301 o.2652
DT S-2)) T 92490851 1532 5290528 oO.S51a4M7Ta o.s128
DT S-3)) SOT.F94049 159 499490 3. 81068332 (o e e iy iy
DT D 229 406019 S3. T12897 38500621 D oO18
D) a4 OV N250 282 1495TS A T15a34> o.T0M7T
CointEq(-1) -0 . 264862 O DOTa4550 -2 . 5a804aa o 0020

-69 -
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Cointeqg = PIB - (6637 8663 TEB -4894 O777TG - 866 1333"TH -
M182T 40TI3ICK - 112174 9971 )
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Long Run Coefficients
Vvariable Coefficient Std. Ermor t-Statistic Prob.
T8 S63T. 86633 1541 .250152 4 .306807T 0.0003
TG -4894 0TFTT2 TO01.159695 -5.9T997T6 0. 0000
T 866.133255 170050005 5.093403 0.0001
CK 182T.40T32 941. 731067 1.94047T7T 0.0666
Lo 112174997 18554.35208 5.0457T51 0. 0000
Eviewsy ol 2 e sl iU sliel o 0 pbaall
ML B 36 1(05) J g
Breusch-(aodirer )y Seaertal Cormrelatiory LR T e st
F-statistic 1. 232178 ProD. F(2 18) 0. 3159
O Ds~R-sguars o “A D944 Prob. Chi-Sqguare(2) o.T291
Test Equaticon:
Dependent WVariaDolie: RESID
Meathod: AaMRRDL
Date: O2/08/20 Time: O0: 38
Sample: 1984 2017
Included observations: 34
Presample missing value lagged residuals set 1o Zero.
Wamri o oile CoefMcient =ta. Error T-Statistic Proo.

Pi18(-1)
=

=D 0000 S28

OD.OFIDO0T

=D DD S 499

L 86 654170 =-5T. 4988 O.3I3IeSsSe O TaA403

TEBC-1)» 12.7T3I64T AST 2843 D D2 Taeas o.9vae

TEB(-2) ~-TS 14912 3I56.S043 -0. 205043 o390

TEBE(-3) =29. T298T S31.9638 L e e s e e O. 92530

TE(—<2) - . 25T 54 S554. 2670 - OF311T O 9425

LE.= -31. 52535 MTFa 2807 - 180889 oOo.asa8s

TSC-1) -93. 85831 MTTE. 4050 -0.S3I2061 o.Ss012

TSC-2) T3.999T7 T 1BS.TTFST 0.296196 0.S966

TS(=-3) = M1S. SO413 M1TS2. 2304 0. 1O0O7FFOos O 99548

TEE(—<2) MTF.ST3I0T 159 4921 O. 17071781 0. 9135

B o.93228S S3. 19319 0014753 o.98843

L= o 111 . 223S 293 3483 o.3To1IS2 O.7TOoS0

— -G 211887 8807.480 -0 000T22 0.9994

RESIDC-1) -1 M2322 Oo.2TF 1923 - <21 3IS0O08 D SEaa

RESID-2) Ea = B e B P 3 o.265520 -1. 524026 (= P i=le]

R-sqgQuarec O 120422 Mean dependent war -S. 93E-12

Adiusted R-sguared D . SM125650 SD. dependent var MI3I2Z22.302

S E. ofregressiomn MTETD. 14T Agcaike iNnfo criteriomn MTTF. 99515

Surm sqguarecd resic SOTS1628 Schwarz criteriom 18 T1343

Log likelihood -289. .91 TS Hamnm@an-OQuimm criter. T18.232070

F-statistic O. 15422900 Durin-vWwatson stat 1. 9487
FProo(F-statistic) Oo. 92999521
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FrMetleros ke dasticily Te=st

E3re s = -

S o aus 1(06) J st

F -

C s 3T &

F-statstic

e = e =

ProD. FC13 .20

DD s - ol S re o M <% SO E S S ProD. Chi-Sguared 13> 0- DA ST
Scaled explaineaa S5 5. 2324907 ProD. Chi-Sguare.13) O SaST =
Test EqQuaticon:
Dependent Variaole: RESID~2
fAetnocd: Least Soqguaare s
Date: O2OS/20  Time: OO0 39
Sarmpile. 1984 20717
INnciuded oODServaltions:. 34
i o e CoefTicient =Sta. Ervor T-Statistc Pro.
“— ~ BSOS T TO. VRS TOTO ~D SSEB31 S oSS
P1Bg-1) 1. 08435 O.SsT195 O.S123
TE ZA4aBEBS2. O O 9STaTS L= e B~ 13

=300 BOD. S
o e B 1 = T
2E84S0. O
-1 2A20E62 O
BOB9S SO
225885 S
-1 S5SS5S553 O
SBST28_ 49
BOSE Saaa
-3BS20. 09
IS TO.O0

= - s S e 3
Avdjusted R-sguarecd
= E. of regressiomn
TwuarTy SquiaAarecd resica
oa likeliyo oo
F-statstic
ProoifF-statistic)

D SA2RT TS
L s b=
ZASABG2.
1. Z21E-—14
-S53I0 4850

Pl Sary e ey Cla it W
= D Aepencdent war
Apcmike INfo criterion
|chwwares criterion
Hamrm Sy — iy Criter . e -
Durin-vwatsomn stat A FTFITFESS
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Series: Residuals
Sample 1984 2017
Observations 34
Mean -6.93e-12
Median -306.3566
Maximum 3006.890
Minimum -3412.263
Std. Dev 1322.302
Skewness 0.049577
Kurtosis 3.136104
Jarque-Bera 0.040171
Probability 0.980115
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