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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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Depencent vanauvle. FPIB
Method: ARDL
Date: 02/08/20 Time: 00:28
Sample (adjusted): 1984 2017
Included 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 Coeflicient Std. Error t-Statistic Prob.™
PIB(-1) 0.735138 0.074650 9.847762 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 365.5300 -0.508056 0.6170
TB(-3) -285.5828 538.9681 -0. 446944 0.6597
TB(-4) 1166.747 569 4782 2.048800 0.0538
TG -406.8401 154 2209 -2.638035 0.0158
TG(-1) S5.915639 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
TH 229.4060 63.71290 3.600621 0.0018
CK 484 0113 282.1496 1.715442 0.1017
C 29710.92 87032.510 3.413671 0.0028
R-squared 0.993326 Mean dependent var 119846.9
Adjusted R-squared 0.988987 S D. dependent var 16185.54
S E. of regression 1698.528 Akaike info criterion 18.00581
Sum squared resia 57699964 Schwarz criterion 18.63431
Log likelihood -2892 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 02/J08/20 Time 00 34

Sample. 1984 2017

INnciluded oDaservations . 34

HNMull HMypothesis MNo long-run relationships exist

Test Statustic Value 3
F-atatsuc a.2earaa -3
Crtcal Value BDounds

Significance 10 Bound 11 Bouna
1T0% 2. 48 2.8
5% =2.6846 4 O

2. 6% 3.26 a 49
1% 3 T4 =5 .06

Test Eqguation:

Dependent Vanabile: D(FPIB)
Method Least Squares
Date. O/MOB/220 Time: 00 34
Sample. 1984 2017
Inciuded observations: 34

Vanaople Coemcient Sta. Error t-Statistic Proo.
DCTE)y -5 24034 204 8485 -0 . 323014 O 7500
D(TE-1)) ~Tdd4 DA4ARD F17.2820 -1. 0385465 O.31174
DCTEe-2)) «B31N. 2443 S23. 0790 -0 595095 O 5585
DCTB((-3)) -B827. 0055 G168 . 7047 =1. 3419153 O 1949
DCTG) ~306 1370 1724622 -1.7T7S0O080 o911
DT G-1)) B34 4008 3INV2. 7606 2 eaavaao OoCcr48
DT G-2)) sas arvio 225 9oaa8 3 Oaaze (s Melal.Bel
DT G-3)» G100 49O 194 5853 D IVIATARIT O o052
L= I1S15.95 MTOo08S 09 2. 949527 O.0079
TE(-1) B3 63278 TaAs 2568 1T 379864 o018
TG(-1) ~-1088 868 403.7T2V2 = 897080 oCO0T39
THC(-1) 167 4353 T1.23499 2 350464 O 0291
CK(-1) 3244 8032 36S 604 0. 9422960 o.3570
PiBd-1) -0.235736 0. 0923857 ~-2. 597024 0.0205

R-sqquareca
Adjusted R-sguare
S E. of regression
Surm sguared resi
Log kelinocod
F-statusuc
Proo(F-astatistic)

O 7029585
0. S098a7s
1934 098
Ta4887704
-296. 5252
3. 840754
0. 004776

09 21793
2763 502
18 26619
18 89489
18.48053
1T.870288

Mean dependent var
S5 D dependent var
Akaike INfo criternion
Schwarz criterion
Hannan-Quinmn criter.
Curbin-vWalts on stat
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ARDL Commtegratbng AnNnd Long Run Form
Dependent Vanable: PIB

Selected Model: ARDLC(T. 4. 4, O. O)

Date: OZ2/08/20 Time: O0:-40

Sample: 1980 20317

Inciluded observations: 34

Coimegrating Forrm

Variable Coefficient St Error -Statistic Prob.
DT B) -112. 258889 251.994660 DO . 4as5Sag1 0o.6608
DCTrB-1» 185 709890 365 S300=34a 0. S08056 0o.81970
D(TB—2)) 28S . S82842 638 9658094 O 4a6594as 0.6597
DT B3 -116565. 746589 S5S69 478226 -2 048800 o.05=28
DY <) -206 840149 154 220889 -2 638035 o. 0158
DT S-1)) 208 597120 181 . 9741792 1.146301 o.2652
DTS2 T8 . 9420851 1S3 S529528 o514 7a o.s3128
DTS2 SO7. 794049 159 499490 I S106533 o001
DCTH) 229 4065019 S3. 712897 3. 600621 o o08
DT 484 OV 1250 282 14957S 2. TI15aa> o. 1017
CointEqg(-1) -0 264862 O.0O07aA4a5850 -3 . Sas04aa 0. 0020

Cointeqg = PIB - (6637 8663"TEB -4894 077 7"7TG - 866 _1333"TH -
1827 4A0TI3ICK = 112174 9971 )
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Long Run Coeflficients

(7361 .pmpa) « A a) b baBY) sadl e Jiill pUss ST ¢ a5 Ly o lma s 550 ¢ GB5 00

Variable Coeflicient Sta. Emror t-Statistic FProb.
T8 6637.86633 1541.250152 4 306807 0.0003
TG -4894 07772 701.159895 -5 979976 0.0000
TH 866.13325S 170.050005 S. 0931203 0.00017
CcK 1827 40732 941 . 731067 1.940477 0.0666
(= 112174.997 18554 35208 65.045751 ©0.0000
Eviewsy ol 2 e sl iU sliel o 0 pbaall
ML B 36 1(05) J g
Eraewmocin - (eoddfrery Therriaal Correslalscorn LAY T et
F-statistic . 232978 Proo. F(Z.18) o215
ObDs“"R-sguarecd 2 DDA Prob. Chi-Sguared2) o.1=Z29
Test Equation:
Dependent Variable: RESID
fMeithhod: ARDL
Date: O2/O0S8/20 Time: 00328
Sample: 1984 2077
Included observations: 34
Presample missing value lagged residuals set to zero.
Variaole CoefMcient =t Error -Statistic Proo.

PiIBCc-1)>
TE

-0 . 000528

0. O73I907
25T . a988

-0 008499
Oo. 336561

=S E.of regression
Surm squared resic

Agcaike INfo criternion
Schwarz criterion

TEBE-1)>» 12 T3IESAT SAST 3843 o oOoZ=27Taa5 o.927vVel

TB-2> -TS 14912 IS . S04z 0. 205043 o.s839S

TE-3) 29. 729087 S31 . 98638 0. 0470Oaas 0. 9630

TEBE(—<2) -3 1. 257548 S64. 2670 -0 O0OF3I1YT o.94a425

TS -31.sS2s3S Ava 2801 —O. 1808S89 o 8585

TSC-1) -3 85831 176 . 14050 -0. 532061 o. 8012

TSC-=2) TS. 99977 1eS.TIST 0.296196 0. S966

TS-3) -1SsS.SOo413= MS=3.230S8 - MO T oS o.9175s

TS(—<2) ATF.ST3IOT 1S9 . 4921 Oo.7T7 0171817 Oo.92135

0. 293228S S3. 19319 OC.O1TA4AT7TS o . 958s

=< 111 . 223s 293 3483 O 3IT7e1IS> O 7090

<~ -S. 211887 8807 . 480 -O. 000722 0.9994

RESIDC-17) - . MI2a242 OoO.ZTFI19=23 -0 . 4213508 L= = ]
RESID(-2) - . 211513 o.Z26e520 -1 . 5232026 o 1200
R-sqgquareaca o 120422 Mean dependent var -S.93E-12
Adjusted R-sguarea -O0.S12560 =D agdependent var NM3I=22.30=2

e |

Log likelinooa -289.917S Hanmnan-Ouinm criter. 18 . 240170

F-sStatistc O. 154290 DurDin-vYwatson stat 1. oasT7TsS

Prob(F-statistic) o.999S21

Eviewsy ol 2 s lely sl slas] e 1yl
ol S ass 1(06) Jsu

Fletlearto=re o=ttty T e=1 Breuschi-Fragan-<SaGoaoaalfye
F-=mtatistic 1. 12 1SS0 FroD. FCI13. 20> o . 2904
OoODsT"R-sqQuarecg 12 S2O083aS FProb. Chil-SguareCc13) o . =as7

Scaled expiainea S=S

- 323907

Prob. Chi-SguareC13)

Test Eqgquation:

Dependent Variable: REsSIo~2
fAethod Least SgQuare =

Date. OZ/O8r/20 Tirme: OO0 39D
Sample. 1984 2077
Incilude d obServalions. 34
Wariaole CoafMcient Sta. Ervor T-Statistic Pro.
— ~B20ST 7O T2STROTe - . Se8S31a o.Sa1s
Pi1Eadd-1> 1. 98435 TOoOT. 8931 O SS 7195 o.Sa=23
TE b - L=~ ] 2SA204. D O 9ST7TEeTS O . 3496
TEC-1)> -3O08B09 .S SsSEeSasa S -0 AS2038 o.sesasn
TEC-2> ~BZa71a0. 3 SZ28296. .2 -1 . SSOee7T o 1383
TEC(-3) ZeEsaS0 O 9232402 O O 2007 Oo2 o F7Fas
TEC—-a) -1 24052 .0 B23060. .0 = - = o.sT2=2
T B80809S . S9 2228093 S O 3IS2934 O T205
WSC-3>» 2258855 220897 .2 1. 022582 (= B i -
TS-=2> - 1SSSS3.9 2683005 . 1 —O SO1a4a8 O SSO08s
TS-3> SSTI28. 49 2218904 4 o221 S O FTFOoN
WS C—=> BOSS Sa4a 2305227 o oOoO3:sas O o959
-—28S20. .09 2083 49 b - = I o SsSs802
=< ISV TO.O BOTFTTET 4 O BS24308 e =

R - qQusaares <
Adjusted FR-SqQuUarec
=S E. ofregression
Swuarm sguared re=sia
Log hicelihhooda
F-statistc
Proo{F-statistic)

O aAaZ3ITIES
O Oa4a922 38
2a4SaAaB8GE
1. 21E=-1a
-S309 4850

=D adependent wvar
sSchwarz criterion

PMMearn depenadaent war
Apatie INTfo Ccritersonm

Hanmnan-Owuainm criter.
DurDiéin-vValson sStat

4 F7rIresa
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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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