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Abstract:

The study aims to highlight the impact of the tourism sector on the economic
growth of a sample of Arab countries (UAE, Egypt, Tunisia, Morocco), which are
considered leaders in the field of tourism according to the International Tourism
Organization, using Panel Data during the period (2000-2020).

After estimating the fixed effects model according to the robust method, it was
found that there is a significant and direct relationship between tourism revenues
and economic growth indicated by the gross domestic product (GDP) in the
countries under study. While the results of the causal granger indicated that there
is a two-way relationship between the two variables of the study.

Keywords: tourism sector; economic growth; standard model;panel data.
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e Aoyall Joull Jlea¥) (bl mlll die pall golaid¥) gaddl Jaas 9 (ol gllaall
dl 635 63 dalsadl Gl aild ae Busly Busgy L) clal g s lasyl of o awlyud!
B el 4] cliogi Lo ae 33lon Lo lda g % 021 Zewdy  Jlaa¥) A=l b glas)|
ALl ol
Lol Blead 2ol ALYl cDheall (0 5B AdsT @ Husele Aoy pabud Alow Ol o
seidl ¥ume @es Loy doldl whladlad! 3 &) s 9y dealudl M5 e 3y
$3LaidY!
:Granger 4ueud! 4wlys.6
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9 sl 5las LRS! Acwdd Juall 5Las¥ plas slaae¥) g L) elag¥ SIS dyuss 1.6

Bl iy ey Slis wuxtd HQ oS olie slascSCiled AICLETFPE LAl sl

Jus
Gl sbladl Slpas il sue wyuss 250G :03 Jgua
Lag | LogL LR FPE AIC sC HO
0 -166.8979 NA 0.291980 4.444682 4.506017 4469194
1 155.2740 618.9091* 6.75e-05* | -3.928262* -3.744257* -3.854725*
2 158.9668 6.899738 6.80e-05 -3.920178 -3.613503 -3.797616

Eviews12 &l ysea e Ioleie! co Ll slue| (o 2 yiual |

88 & zigeddl il L) eyl &l 8 sae o) ) @lodl il cla¥ oifd sue jamxd day

o A HLas | A1sL) Bgkagedl L AIC, HQ (LR SCeuiiadl sulas caus lag=1 5u>ly duin;

JUE mlall o cam JleaW el bl 5 Lo boadl Slsla¥l Lege all Byl iicte

Granger causality yzeilye 4w sLas ) mlG :04 Jod>

VAR Granger causality

Dependent variable: Ingdp
Excluded Chi-sq df Prob.
InRt 3.46855 1 0.0625
All 3.46855 1 0.0625

Dependent variable: InRt
Excluded Chi-sq df Prob.
Ingdp 4.1583 1 0.0414
All 4.1583 1 0.0414

Eviews12, statal7 oils ke e Ioleie! S bl slae] oo i yiuall

s oSIHy potall Buiyd pads oMy 2ol syl (Jeis sdlel Jsamdl il e ol

e uxg5 JWL 9 0.06259bus gl 9zl Jleas¥l 4y (0 LM %10 ¥y (Soiu
o 3ot b gas dAwlydl (e Jed| J ¢ baidYl godl slmil  (pledl plhadll (o diw
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Dupont, L. (2015). La relation entre tourisme, croissance et développement inclusifs dans les

petites destinations insulaires de luxe : I'exemple d’Anguilla dans la Caraibe », Etudes

caribéennes. OpenEdition Journals(30).

@M .9

gﬂﬁ_ﬁu_nj ol Q\ﬂﬂ_ﬂ\j MJ‘)M:_?Y‘ C.Jj.m)g.\j_’i &"LI_» -1

Fixed-effects (within) regression Mumber of obs = B4
Group wvariable: ID Mumber of groups = 4
R-squared: Obs per group:
Within = ©.4e98 min = 21
Between = @.7593 avg = 21.e
Overall = @©.3828 max = 21
F(1,79) = 54.85
corr{u_i, Xb) = @.4789 Prob > F = e.oeae
1ngdp Coefficient Std. err. t P>t [95% conf. interwval]
InRt -.2158358 2291428 7.41 2.0 -1578286 -273843
_cons 2e.71654 -6535862 31.7e e.eee 19.41561 22.1747
sigma_u -.87191e26
sigma_e -1811494
rho .95862126 {(fraction of wvariance due to w_1i)
F test that all u_i=0: F(3, 79) = 374.94 Prob > F = e.oeee
Random-effects GLS regression Number of obs = 84
Group wvariable: ID Mumber of groups = a
R-squared: Obs per group:
Within = @.4098 min = 21
Between = ©.7593 avg = 21.e
Overall = @.3828 max = 21
wWald chi2 (1) = 54.@8
corrfu_i, X) = ® (assumed) Prob > chiz2 = °.o000
Ingdp Coefficient Std. err. = P>|=z]| [95% conf. interwval]
InRt -2188@32 -e29754 7 .35 o.aee -1624863 -27712
_cons 2e.65a22 - 7328155 28.26 e.aee 19.21765 22.es824
sigma_u .58311987
sigma_e -1811494
rho .911987e@1 (fraction of wariance due to u_i)
- regress lngdp 1nRt
Source sS d+ MS Mumber of obs = 84
F(1, 82) = 58.86
Model 24.5025434 1 24.5e25434 Prob > F = o.eo000
Residual 39.5032964 82 -481747517 R-squared = @.3828
Adj R-squared = @.3753
Total 64 .29258399 83 - 771154697 Root MSE = -69498
1ngdp Coefficient Std. err. t P>t [95% conf. interwval]
InRt -6538975 -@915761 7.13 e.eee -4789235 -8352716
_cons le.91454 2.e54239 5.31 e.eee 6.828002 15.eele7

Sl z3ge Az sl ollasy gl -2
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el _e2 __e3 __ea
el 1.eeee
_ el -@.50e3 1.e0ee
__e3 -e.52es e.9776 1.e00e
_ =4 -@.5316 @.9732 ©.9855 1.eo000
Breusch-Pagan LM test of independence: chi2(6) = 77.241, Pr = ©.0000

Based on 21 complete obserwvations

. hausman fixed random ,sigmamore

Coefficients

(b) B> (b-B) sqrt(diag(V_b-V_B))
Fixed random Difference std. err.
InRt .2158358 .2188032 -.2829673 .eel404
b = Consistent under H® and Ha; obtained from xtreg.
B = Inconsistent under Ha, efficient under H®; obtained from xtreg.

Test of HO: Difference in coefficients not systematic

chi2(1) = (b-B) '[(V_b-V_B)>~(-1>](b-B)
= a.a7
Prob > chi2 = @.e346
Modified

Wald test Ffor groupwise heteroskedasticity
in fixed effect regression model

He@: sigma(i)~2 = sigma~2 Ffor all i
chi2 (a) = 1164.2e
Prob>chiz e.ocee

- mEmeamrEal AresdE Lo RE

oo R dr didme Taest For autocorralaticm Sm Eamnael data
e e R S — e r L T e e e e s ey
Lt . = = AT E A=
ok = F — -

robust wglul 389 2l ol sl Z 3903 yads mli-3

. ®*xtreg lngdp 1lnRt, fe robust
Fixed-effects (within) regression Number of obs = B4
Sroup wvariable: ID NMumber of groups - a
R—=a: obs per group:
within = O.a4098 min = =23
betwesn = 0.7593 avg = 21.0
cverall — O.3828 max = 21
L, 3) - 36.84
corr(u_i., Xb) = 0.a789 Frob = F = ©0.00%0
(Std. Err. adjusted for 4 clusters in ID)
Robust
1ngdp cosf. sStd. BErr. = =il [95% conf. Intexrvall
1nrt .ziss3ss8 .oasses1 &_07 o.ocos 1026647 .32s0069
_cons 2o0.71654 . 7971646 25.992 ©o.coo i18.17961 23 .2s5348
sigma_u .B7191026
sigma_e .1is11asa
rho .o9ss62126 (fraction of wvariance dus to u_i)

. P ES - A - -2 (4 B2
Granger )mb.s‘. dliwy LSLLL‘ 909_’\4 u_»‘}tﬂ u.vl._r_.o‘ @Lu -4
WAR Lag Order Selection Criteria
Endogenous variables: LMGDPO1 LMNRT
Exogenous wvariables: C
Date: OF/22/22 Time: 1742
Sample: 2000 2020
Included observations: 76

Lag Logl LR FPE Al sSC HC
(o} -166 8979 A 0291980 4 4446582 4 5065017 4 4659194
1 155 2740 a18. 9091~ 6. 75e-05" -3 9282627 -3 7442577 -3 854725
=2 158 9668 6. 899738 &_80e-05 -3 920178 -3 613503 -3 797616

* indicates lag order selected by the criterion

LR sequential modified LR test statistic (each test at 5% level)
FPE: Final prediction error

Al Akaike information criterion

SC: Schwwarz information criterion

HQ: Hannan-Quinn information criterion
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WAR Granger Causality/Block Exogeneity WWald Tests
Date: OF/22/22  Time: 1846

Sample: 2000 2020

Included observations: 80

Dependent variable: LIMNGDFO1

Excluded Chi-sq of Frob.
LIMNERT 3 458551 1 O.0625
Al 3 458551 1 O.0625

Dependent variable: LMRT

Excluded Chi-=sq df Prob.
LMNGDPO1 4158393 1 0. 0414
Adl 4158393 1 0. 0414

133



