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Abstract:

This study aims at revealing the reality of the economic contribution of the tourism sector in
the Algerian economy during the period 1995-2016, as well as building an econometric
model for forecasting its future directions in the year 2020, using the Box-Jenkins
methodology and following the descriptive statistical approach. The results of the study
showed a significant improvement in the economic contribution of the tourism sector, but
this improvement has not yet reached the level to achieve the desired goals, which remains
relatively weak and is expected to not exceed the barrier of 3.93% in 2020, according to
current data, which indicates the failure of government performance in winning the bet to
promote tourism development. Therefore, the study recommended that the Country seek to
rehabilitate the tourism sector within the economic policy, as it is the right way to win the

battle to promote tourism development in Algeria.
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52—1i52+2'z[1—Lj1i55
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t=i+l

O -l Adlas) Cles 3
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k=% ot =Jk (¢ 1) ;
7 e G

daal) Aadill pe (& Alan) oda Liayl Lyl <0 Ladie Ayl Allall 3 1 gy sl
Ol cp)yLERY) Gulai el (e lgle Jgeandl 5 Al Adlasy) w8l L Lad g . Mackinnon J
(2) o Jo2
Ugaally Ala¥) Ll Al ¢ sSad Bangl) i clid) milis

DRTPIB RTPIB
gl dadl gl dal)
Al | dia | SO e
GJM\ Jlaiay) GJAJ\ Jlaia¥)
-5.052199 0.872781
-1.959071 -1.958088 | (1)
0.0000 0.8904 . B
5268433 -2.595516 R
-3.020686 3012363 | (2) (ADF)
0.0004 0.1095 oy o Hy
5411438 -2.582567
-3.658446 3644963 | (3) AL
0.0016 0.2904 ey
-5.094676 1.276539 :
-1.959071 -1.958088 | (1) gadlly
0.0000 0.9433
5514667 2.941620 (PP) G sl
-3.020686 3012363 |  (2) _
0.0003 0.0574 sy i 2 Hy
-6.160205 2513262
-3.658446 3644963 |  (3)
0.0004 0.3189
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Zasadl) o cipdll s Ll
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5 Akaike criterion  ulas s z 3l e paall G Alaliall 2y s ((3) a8 Jgaall
:o) & ¢ ARIMA(312) zsed s Jumdls Ji) 7 35aill of (2 Schwarz criterion

RTPIB, ~ ARIMA(31,2)
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(3) a2 Jya
VRTPIB Adadadl A5adly sl 130 Jabig ) 40

Sample: 1995 2016
Included observations: 21

Autocorrelation Partial Correlation AC PAC  Q-Stat Prob

[ [y -0.211 -0.211 1.0762 0.300
-0.049 -0.098 1.1373 0.566
-0.225 -0.272 24989 0475
0412 0329 7.3207 0120

1
2

[ 3

4

5 -0.106 -0.000 7.6578 0176

G

7

8

0
-0.001 -0.000 7.6578 0.264
0 -0.086 0.069 7.9105 0.341

0.168 0.009 89533 0.346
9 -0.218 -0.205 10.867 0.285
10 -0.136 -0.251 11.682 0.307

|
|
|
|
|
|
|
|
_ 1
O 1
! 11 0.009 -0.072 11.686 0.388
|
|
|
|
|
|
|
|
|

n-[n

12 0.046 -0.166 11.799 0462
13 -0.032 0.028 11.860 0539
14 -0.085 0.050 12355 0578
15 0.023 0023 12396 0649
16 -0.000 0.044 12396 0716
17 -0.036 -0.050 12554 0.766
18 0.017 -0.005 12600 0815
19 0.011 -0.135 12631 0857
20 -0.000 -0.105 12631 0.893

0

EViews9 zalin e laldie) agui 1 jiaal)

RTPIB Alulad) zigal yadi gl

el (gyall iyl Byl Bk (Ser ARIMABL2) g dsedl llas il
r sl il e lloass Gretel Slasy) galil) Jlexivlys

(4) Jox
ARIMA(312) gisal s geilis

Model 103: ARIMA, using observations 199&6-201&e (T = 21}
Eztimated using Kalman filter (exact ML)

Dependent wvariable: (1-L)} ERTPIE

Standard errors based on Hessian

coefficient =td. error =z p—value
const 0.0610776 0.0327971 1.862 0.062& *
phi 1 -0.863107 0.207154 -4.1&6& 3.10e-05 ##&%*
phi 2 -0.897211 0.174577 -5.138 2.Tae—-07T #&*
phi_ 3 -0.570859 0.191654 -2.975 0.002%5 kR
theta 1 0.7T98873 0.28662T 2.787 0.0053 *ok &
theta 2 1.00000 0.467332 2.140 0.0324 *
Mean dependent war 0.061203 5.D. dependent wvar 0.241248
Mean of innovation=s 0.008247 5.0. of innovation=s 0.175157
Log-likelihood 4.257043 Akaike criterion 5.485915
Schwarz criterion 12.79757 Hannan-{uinn T.072731
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Gretel galiy cilajia 1 juaal)

«(5) disaad) & sl s Adally A0 S Jalgyy) l allee esdi ol 2l
AN el Al o e 13 Onilsie Gplady e el A8 Jlae Jas 2 Ll aa3 Cua
M LA el oSy s il sdie ey g5 Al il 13 L
Ljung Box-Pierre : yLda) .1

BT . Y.
{HO. e

H . Ll e el :t,.:’Jt‘S\ d&ﬂ‘éﬁ)\-ﬂ;}“uﬁa
1

LSQ _)L\.ﬁ;}“ }Sng;‘\ 9
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i=1
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Sample: 1995 2016
Included observations: 22

Autocorrelation Partial Correlation AC PAC Q-Stat Prob

-0.100 -0.100 0.2515 0.616
-0.329 -0.343 31136 0.211
-0.181 -0.262 3.7433 0.291
0.303 0.146 6.4407 0.169
-0.156 6.5981 0.252

-0.124 -0.059 71046 0.311

0.022 0.025 7.1219 0.416

0.118 -0.017 7.6446 0.469
9 -0.262 -0.282 10.430 0.317
10 -0.231 -0.349 12769 0237
11 0287 0029 16711 0117
12 0173 -0.088 18.288 0.107
13 0.016 0195 18.303 0.146
14 -0.221 -0.014 21.529 0.089
15 0115 0.048 22532 0.095
16 0101 0.086 23.430 0.103
17 -0.067 -0.116 23.898 0.122
18 -0.030 0.061 24.015 0.155
19 0101 -0.067 25.804 0136
20 -0.080 -0.058 27.489 0122

i
O

00 =~ 0N e L RD =
i
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EViews9 zalin cilajia 1 juaall

5,000 allaall Ll Lyginall JLSA) .2

el Uganall sebaan¥) o ST i gl 4 graal) 36 Laa) ()<

%10 e ddlasl AN 4l Culil ¢ Wil %5 (g die dilaas) AN

to a1 Bl Las) .3

Ll agag e Ao Sly Jaxy a5 « DW =1.9915  (yguiily (s 3o las) Ll

.;U:a';g“ O ‘";"1\5

: sl ASARCH il jlas) .4

(6) a2 Jga
Adad) Ao ARCH ili s ladl

Test for ARCH of order 1

alpha (0O}
alpha (1}

coefficient scd. error t-ratio p—-value
0.0392090 0.0183380 2.138 0.0485 w*®
—0.00669589 0.236113 —0.02836 0.9777

Hull hypothesis: no ARCH effect is present
Te=t =tatistic: LM = 0.00089354%
with p-value = P(Chi-=sguare(l} > 0.000893546) = 0.976153

Gretel galiy cilajia 1 juadl)
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ot S Ay jaeall Gl s Lald « LM = 0.000893 < 2, (1) =3.841 : ol Loy
sl A zoall Jlaa¥) dad g dagill §3e Les cilududl e ARCH Ldb asag a2e o
%5 e ST 585 0.9761

tPlell ) gl Lad) L5

:(Jarque-Bera) Ll JLid)
:J-B Ailian) lusy asii (Hy f orab ays cld sl Alal) adall dpimjp LAY

~T-K
6

JB [32+%(K—3)2}=5.17z;(§05(2)=5.99

038 3xy Log chmaha o555 sl of o Gt ) Apdall dgca il by i
iy 138 aes 965 Aysinall (ssise (o J8 585 0.07  slon s zoall Jlaia) Ao dagl
33 Lie 30 e il s Liall aaa o Wil 31l agalall 55 Ja s Jlaal

(4) s s
Plell bl 2 gl EDlalaa

I
uhat102
N(0.0082471,0.22837) ——

T . ..
Test statistic for normality:

Chi-square(2) = 5.172 [0.0753]

Lensity

-0.6 -0.4 -0.2 0 02 0.4 0.6
that102
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g il la®y)  Aeabuall A jeday Al ¢(5) a8y JSAl 3 e by g 4 5
ler Ll willl (e Dlad cled 3y08all adilly ¢(2016-1995) syl DA gl Jaall b Zalyud)
2017  ale & i cpl el (e le gt Gl of pdgy Cua ((2020-2017) 5l Dla
Ul e %3.61 ) Walgid 2018 le b Laaléds) 3 5 emilill (e %3.96 s ) Jusil
2 e %3.93 A Jas o Led adsy Cam 2020 Agle ) Lisge Do 32T i Glld ey
A leslsies Wil By gl 13 o a2 clgad (Gt o @l B850 calal) 0

(5) f &
(2020-2017) 548U yjalt gl 2 6 dalouad) g U Fabluaal alel) ol

5=

‘RTPIB ——

forecast ===--
95 percent interval ----:---
45|+
4 L
.
//
35|+
3|+
2.5+
2 L L L L L L
1995 2000 2005 2010 2015 2020
For 95% confidence intervals, =z (0.025) = 1.9&
ETPIE prediction =td. error 95% interwval
2015 3.53808% 3.22771
2016 3.59158 3.61292
2017 3.96062 0.17516 3.61732 - 4.30382
2018 3.61955 0.2398%9 3.1493%9 - 4.088972
2018 3.75575 0.30702 3.1538% - 4.357:51
2020 3.93608 0.31673 3.31621 - 4.55777
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2 World Economic Forum (2017); The Travel & Tourism Competitiveness Report 2017. P3.
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19 \World Economic Forum (2017); The Travel & Tourism Competitiveness Report. P4.

1 World Economic Foru (2015); The Travel & Tourism Competitiveness Report; 2015 edition. Date
of data collection or release: 6th May 2015; http:// Reports.weforum.org/travel-and-tourism-

competitiveness-repoRTPIB-2015/economy-rankings/
2 World Economic Forum (2017) ; The Travel & Tourism Competitiveness Report. P16.
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> MELARD Guy (1990), ' Méthodes de prévision & court terme’, Edition Ellipses, Bruxelles, P282.
16 Régis bourbonnais (2012), " exercices pédagogiques d'économétrie’, 2éme édition, économica,
paris, p164
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