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Abstract :

Tourism is regarded of the most important subjects that occupied different levels of the
society such as economic, administrative, social ..., and the other level of all sectors. We
aim through this research paper is to highlight the tourism potential to address obsessed
by Algeria, the most important tourist indicators highlighting by which can measure the
progress of the tourism sector in the specific country. as we tried to study the relationship
between the increasing number of tourists coming to Algeria and GDP, using joint
integration methodology and test the causal model and error correction. We also use our
johanson methodology and the possibility of a relationship between the integration of the
number of tourists coming to Algeria and GDP in it.
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Test : ADF Test : PP
Variable Level 14dif Level 14dif
GDP -2.009068 -4.503536 -2.112833 -4.568465
(0.2814) (0.0015) 0.2414 0.0013
EPS -1.545579 3.099200 -1.656225 -4.151503
0.4916 (0.0056) 0.4412 0.0035
TOUR -1.224803 -5.171809 -1.224803 -5.171809
0.6485 0.0003 0.6485 0.0003
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Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None 0.582904 28.31486 29.79707 0.0734
At most 1 0.189710 5.579427 15.49471 0.7446
At most 2 0.004222 0.109999 3.841466 0.7401

Trace test indicates no cointegration at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level
**MacKinnon-Haug-Michelis (1999) p-values

Unrestricted Cointegration Rank Test (Maximum Eigenvalue)

Hypothesized Max-Eigen 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None * 0.582904 22.73543 21.13162 0.0295
At most 1 0.189710 5.469429 14.26460 0.6818
At most 2 0.004222 0.109999 3.841466 0.7401

Max-eigenvalue test indicates 1 cointegrating eqn(s) at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level
**MacKinnon-Haug-Michelis (1999) p-values
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Pairwise Granger Causality Tests
Date: 06/15/24 Time: 12:35
Sample: 1995 2022

Lags: 2

NullHypothesis: Obs F-Statistic Prob.

LEPS does not Granger Cause LGDP 26 6.48132 0.0064
LGDP does not Granger Cause LEPS 0.37555 0.6914

LTOUR does not Granger Cause LGDP 26 0.46225 0.6361
LGDP does not Granger Cause LTOUR 2.54003 0.1028

LTOUR does not Granger Cause LEPS 26 0.02575 0.9746
LEPS does not Granger Cause LTOUR 1.35000 0.2808
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DependentVariable: LGDP
Method: Least Squares
Date: 06/15/24 Time: 12:37
Sample: 1995 2022
Includedobservations: 28

Variable Coefficient Std. Error  t-Statistic ~ Prob.
LEPS 0.196921 0.002939  66.99898  0.0000
LTOUR -0.047439 0.009773  -4.854019 0.0000
R-squared0.923716 Meandependent var2.632066
Adjusted R-squared0.609243 S.D. dependent var0.254317
S.E. of regression0.158975 Akaike info criterion-0.771392
Sumsquaredresid0.657098 Schwarz criterion-0.676235
Log likelihood12.79949 Hannan-Quinn criter.-0.742302

Durbin-Watson stat0.298850
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