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Estimating the Dynamic Relationship between the Transport Sector and
Economic Growth in Algeria- Using Slow-Down Time Models (ARDL)
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Abstract : Article info

To estimate the dynamic Relationship between the transportation sector and §§ Received
economic growth in the short and long term in Algeria during the period (2005- 14/01/2023
2017), we used ARDL model, where a common integration and long-term § Accepted
relationship between the variables was achieved using the Test Bound  As for 08/02/2023
the results of the ECM error correction model, it was found that the speed of
adjustment from the short to the long term reached 151% annually, and it Keywords:
expresses the speed of returning to a state of equilibrium in the event of shocks § ./ Transport sector.
that displace the Algerian economy from its equilibrium position. The resultsalso § economic growth,
indicate a positive relationship statistically significant among exports Transport § sustainable development
services, the dependent variable, and an unimportant positive relationship
between Transportation services imports and growth of per capita output.
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Included observations: 12

F-Bounds Test Mull Hypothesis: Mo levels relationship

Test Statistic WValue Signif. 1Oy IC1)
Asymptotic: n=1000

F-statistic 19.92462 10% 263 3.35

K 2 5% 3.1 3.87

2 5% 3.55 4.38

1% 4. 13 ]
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ARDL Error Caorrection Regression
Dependent Wariable: D{SDPFRFH)

Selected Model: ARDLCT, 1, O)

Case 2 Restricted Constant and Mo Trend
Drate: O1/28/20 Time: 11:11
Sample: 2005 2017

Included observations: 12

ECM Regression
Case 2 Restricted Constant and No Trend

wariable Coaefficient Std. Error —-=Statistic ProbD.
DHEXPOSTRA)Y -4 1FFE83T 1. 238779 -3.372544 o.0119
CointEgi-1F* -1.517F7F25 0. 142228 1067023 o000
R-squared O 913755 Mean dependent var -0 . 408544
Adjusted R-sqguared o.90512=21 =S 0D dependeaent var 1. 624590
S E. ofregression O 500415 Akaike info criterion 1. 60426565
Sum squared  resid Z 504182 Schwar=z criterion 1. 6850854
Log likelihood -7 625594 Hannmnan—-Cuinn criter. 1574344
Crurbin-Watson stat 2. 329245
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ARDL Long Run Form and Bounds Test
Cependent Wariable: (GO PFPH)

Selected Model: ARDL(1, 1, O)

Case 2: Restricted Constant and Mo Trend
Crate: 01/28/20 Time: 11:10
Sample: 2005 2017

Included cbservations: 12

Levels Equation
Case 2! Restricted Constant and Mo Trend

Wariable Coefficient Std. Error t-Statistic FProb.
EXPOSTRA 0.326177 0837275 0.511831 0.6245
IMPORST 0.102894 0.036273 2.826644 0.0252
c -3.232563 2.585389 -1.250320 0.2514

EC = GDPPH - (0.3262"EXPOSTRA + 01029 IMPORST -2.2326 )
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Breusch-Godfrey Serial Comelation LM Test

F-siafisfic 1494627 Prob.F25) 0.3099
Obs*R-squared 4489913 Prob. Chi-Square(2) 0.1059

Eviews 10 mby ol iz e slazeVU Ol slasl e
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Heteroskedasticity Test Breusch-Pagan-Godfrey

F-statistic 0.370883 Prob. F(47) 08226
Obs*R-squared 2093463 Prob. Chi-Square(4) 07177
Scaled explained 53 0.284359 Prob. Chi-Square(4) 0.9908
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4
Series: Residuals
Sample 2006 2017
Observations 12

3 4
Mean 1.33e-15
Median 0.061496

2| i Maximum 0.637019
Minimum -0.738100
Std. Dewv. 0477130
Skewness -0.272283

e Kurtosis 1.796456
Jarque-Bera 0.872535

0 Probability 0.646445

-0.75 -0.50 -0.25 0.00 0.25 0.50 075
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Date: 01/28/20 Time: 11:14

Sample: 2005 2017

Included observations: 12

C-statistic probabilities adjusted for 1 dynamic regressaor

Autocorrelation Partial Correlation it e PaC -Stat Prob™
= | | 1 -o2z206 -0.2068 06452 0.422
| | | =z -0D.436 -0.499 28395 0147

—] | | S— | = —0.192 -0.597 4.5282 0.210
|— | = | 4 0.500 -0.030 97759 0.044

] | | 5 oo17 -o.zos 9 ¥859 0.082
s | | = | B8 -o.250 -0.211 11.536 O0.073
5] | i | ¥ -0o.0o66 -0.042 11.651 o1z
= | — | = 0,110 —0.290 12183 0.143
=] | —] | 2 o100 0208 12750 0.174

i} | [ | 10 -0.046 -0.1371 12931 0228

i} | [ | 11 -0.031 -0.132 13098 0.287

*Probabilities may not be valid for this equation specification.
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— CUsuUM of Squares ——- 5% Significance
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9- Blogs.worldbank.org, date de consultation 28/01/2020 «
http://blogs.worldbank.org/ar/voices/sustainable-mobility-for-the-21st-century

10- Data.albankaldawli.org, date de consultation
28/01/2020https://data.albankaldawli.org/indicator/BX.GSR.TRAN.ZS?view=chart

11- Quinet Emil .(1982) .Infrastructures des transports chatord associés .paris.
12- Thomson ,(1970) Modern transport economic, landon.
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