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Abstract
The role played by the tourism sector in any country depends

on many variables and indicators, the most important of which are the
level of income of the tourist, the general level of prices and exchange
rates, and the economic and political conditions prevailing in that
country. This objective of the research we relied on the standard analytical
approach and using the radial auto regression model VAR applied to the
statistical program EVIEWS 10, and the result of the research was that the
various variables of tourism have a strong, moral and influential
relationship in building integrated economic growth, and the role of the
competent authority remains to familiarize and shed light on this sector,
which gives A great addition to advancing local development.

Keywords: tourism, the tourism sector, economic growth, economic

development, tourism revenues.
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AIC (AKAIKE Information Criterion) jles—

U YAl ekt

2Pk?

AIC(P) = log[detw(P)] + -

s
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AlIC Ll i il 32 Ul p #

BIC (Bayesian Information Criterion) &zu! <leghaod! ylas—
AU YAl et

2Pk?logn

BIC(P) = log[det w(P)] + ”

BIC jLal s o) it i p by il ol jlad) sl s U 5se
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UNIT ROOT TEST RESULTS TABLE (ADF)
Null Hypothesis: the vatiable has a unit root

At Level
GDP X1 x2 X3
With Constant t-Statistic -0.9471 -2.3481 -1.3785 -0.9700
Prob. 07587 01644 0.5793 07509
no no no no
‘With Constant & Trend {-Statistic -1.7558 -27086 -0.1537 -3.4355
Prob. 27006 2.2404 2.98912 207092
na na na *
‘Without Constant & Trend t-Statistic 0.0450 -0.6103 -0.6645 3.0300
Prob. 76904 04442 0.4208 1.9989
no no no no
At First Difference
d{GDP) dix1) dix2) d(x3)
With Constant t-Statistic -4.4058 -8.3709 -5.2618 -3.8990
Prob. 20077 a2.0000 2.0002 20059
‘With Constant & Trend {-Statistic -4 2950 -8.3044 -5.7485 -3.7900
Prob. 0.0103 2.0000 2.0003 20318
Without Constant & Trend t-Statistic -4.4035 -8.4684 -5.3650 -3.0514
Prob. 20001 a2.0000 2.0000 00035

Hhk Hk Fk *hk

Notes:

a: (*)Significant atthe 10%; (**)Significant at the 5%, (***) Significant at the 1% and (no) Mot Significant
b Lag Length based on SIC

¢ Probability based on MacKinnon (1996) one-sided p-values.

This Result is The Out-Put of Program Has Developed By:
Dr. Imadeddin AlMosabbeh

College of Business and Economics

Qassim University-KSA

EVIEWS 10 mets, s sbazel llal) s1as) o - poecaall
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Lo dom b ol e 5T 310 Jleas Y0 OF ol iall LSl 0dd S50 3401 ST sl S s
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VAR Lag Order Selection Criteria
Endogenous variables: GDP X1 X2 X3
Exogenous variables: C

Date: 05/27/22 Time: 15:30

Sample: 1990 2020

Included observations: 28

Lag LogL LR FPE AlC sC HQ

] -2010.905 MA A7he+57 1430218 1441121 143.9300
1 -1904.753 1743928 6.00e+54 1374823 138.4339% 1377732
2 1881708 31.27421%  39%e+54 1369792 1386920 137.5028
3 1862260 2083757  3.86e+54% 136.7329% 1392070 137.4892%

* indicates lag order selected by the criterion

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

AIC: Akaike infarmation criterion

3C: Schwarz information criterion

HQ: Hannan-Qinn information criterion

eviews10 b, e slazel 2ol slie] o : ghazl)
akaike g lak o3 1 s 2 =L Slys 0L aogall il IS e Ul 5y
2 s 3pedl 3 sl ol sue OF g Lt a5l 2yl s shwars
Var G.Sj.u' JERv R
G Y amne 308 i 2ok adey 2 iyl 29 B ela Y e o Led 2

AW Jeadl (3 s 2 LSTVAr(2)
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“ector Autoregression Estimates
Date: 05/27122 Time: 15:33
Sample (adjusted)y. 1992 2020
Included observations: 29 after adjustments
Standard errors in () & t-statistics in [ ]
GDFP ¥ X2 3
GDP({-1) 0.973820 0006211 0.000560 1.19E-11
(0.23383) (0.00585) (0.00037) (5.7E-11)
[4.16507] [ 1.06145] [1.52695] [0.21090]
GDP({-2) -0.339104 -0.013952 -0.000780 T.02E-11
(0.24004) (0.00601) (0.00038) (5.8E-11)
[-1.41270] [-2.32263] [-2.09873] [1.20775]
H1-1) 8.483212 0.303556 -0.039760 -6.37E-10
(8.70874) (0.24298) (0.01522) (2 4E-09)
[0.87377] [1.24839] [-2.61256] [-0.27117]
HA-2) 7.985304 0.311700 0.024797 -1.87E-09
(7.238058) (0.18113) (0.01135) (1.8E-09)
[1.10325] [1.72084] [2.18557] [-1.06467]
H2(-1) -49 81608 4. 632517 0614284 1.35E-08
(104 8786) (2 62454) (0.16440) (2 5E-08)
[-0.47500] [1.76508] [ 3.73657] [0.53318]
H2(-2) 170.9358 1475023 0.501870 -3.35E-08
(134 .451) (3.36466) (0.210786) (3.3E-08)
[1.27136] [0.34823] [2.38173] [-1.02853]
H3-1) 1.48E+09 50382571 -4582305. 0.958165
(1.2E+09) (3 1E+07) (1914897) (0.29577)
[1.21558] [1.64808] [-2.39298] [ 3.23852]
H3(-2) -1.51E+09 -43461387 4178104, -0.020188
(1.2E+09) (2 9E+07) (1829369) (0.282586)
[-1.29320] [-1.488158] [2.28390] [-0.07145]
C 2. 33E+09 -2.92E+08 G7700988 5072416
(1.4E+10) (3.5E+08) (2 2E+07) (3.37852)
[016670] [-0.83701] [ 3.095158] [1.50137]
R-squared 0.930440 0.748967 0.909095 0972986
Adj. R-squared 0.902617 0 648554 0872734 0962180
3um =q. resids 8.60E+21 5. 38E+18 2 11E+16 503.9807
S E. equation 2 07E+10 5.19E+08 32499934 5019914
F-statistic 33.44045 7.458850 25.00138 90.043948
Log likelinood -T24 6563 -617.7079 -537 3673 -82.55052
Akaike AIC 50.596599 4322124 37.68050 G6.313828
Schwarz SC 51.02132 43 64557 3810483 6738162
Mean dependent 1.08E+11 1.08E+09 1.47E+08 T4 77133
S 0. dependent 6.64E+10 8.75E+08 91101546 2581287
Determinant resid covariance (dof adj.) 1.16E+54
Determinant resid covariance 2 6ZE+53
Log likelinood -1948.123
Akaike information criterion 136.8361
Schwarz criterion 138.5334
Mumber of coefficients 36

eviews10 gty e Islezed allall sl n -yl
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VAR Residual Mormality Tests
Crthogonalization: Cholesky (Lutkepohl)
Full Hypothesis: Residuals are multivariate normal
Drate: 052722 Time: 1538
Sample: 1990 2020
Included observations: 29
Component Skewness Chi-sq df Prob. *
1 0. 976759 4 511279 1 0.0318
2 -1. 782866 15.36329 1 [ ln ey
3 0058088 0016209 1 0.8984
4 -0.278416 0.374558 1 0.5405
Jaoint 20.36554 4 00004
Component Kurtosis Chi-sq of Prob.
1 5.139649 11.91102 1 0.0006
=2 7439730 2281771 1 00000
3 2. 323206 0.5534F7T 1 0.4569
4 2. FaAT435 0.0832032 1 07729
Jaoint 365.36551 4 00000
Component Jargue-Bera df Prob.
1 16.52230 2 00003
2 2918100 2 00000
3 0.569736 2 0.7521
4 0. 4579E61 2 0.7a9532
Jaoint 565. 723105 a8 00000
*Approximate p-values do not account for coefficient
estimation

eviews10 gwld) malipll Wl o Ialazel allall slas] o @ ydnzad)
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Autocorrelations with Approximate 2 Std.Err. Bounds
ConG0R GOPH) ConGOP X114) ConGOP X214} ConGoP X34
s 5 s B i A [ i i1 Al
IT7 [ l I | l ! T ! TT
ConlX1.5094) 1.X14) X1 ] ConX 1) ]
i [ [ i i [ {3 ] I 1t i
T T T I T 1 T T l g e 8 .[ T L) T T
X2.G0 1 ] ConX2 X14) X !

i 3 I ] i i % ] 3 1 1 i P i . i [+ i
E ] I 7 T T T 7T T TT7]
ConX3.G0P4) X141 X ] X3 X340
] ] i i i i 1 i i i

l T l l 1 T l T l T T l 1 1 1
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WAR Residual Heteroskedasticity Tests (Levels and Squares)
Date: O5/28/22 Time: 17:08

Sample: 1990 2020

Included cbservations: 29

Jdoint test:

Chi-sq ar Frob.

161.0876 160 04510

Individual components:

Dependeant R-=quared F{16,12) Prob. Chi-sq(16) Prob.

resi1res" 0.6963241 1.719873 01720 20.19338 02116
resz2*resz 0.651772 1.403753 0.2794 15.90140 0.2738
res3*res3 0.5629052 1.271900 0.3415 15.24279 0.3099
resd4*res4 0.7a87892 2785941 00292 22 84888 o117e
resz2¥*res- 0.66332232 1.477558 0.2497 19.23538 0.2566
res3*res 0562076 0962627 0.5380 16320021 04322
res3*resz 0.498215 0. 744664 0.7129 1444823 0.5654
resd*res 0.787769 27832886 0.0294 22 845320 0.1179
resd*resz 0.647905 1.3280106 0.2897 18.78924 0.2797
resd*res3 0424476 0.5532161 0.8665 12.30981 0.7224

eviews10 wu}\ G,«UJJ\ oz e baloe) b)) slue] s Z)-L'.G-o.‘\
a5 ¥ 1A degaal) 25 4l OF WHITE el s desws Sl s ol Ll o
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Sample: 1980 2020
Included observations: 29

WAR Granger Causality/Block Exogeneity Wald Tests
Date: 05/28/22 Time: 18:08

Dependent variable: GOP

Excluded Chi-=q df Prob.
*1 2.649970 2 0.2658
K2 1.953793 2 0.3765
K3 1.792628 2 0.4081
All 4 _—
Dependent variable: X1
Excluded Chi-sqg df Fraob.
GDFP 10.58425 2 0.0050
HE 8.038633 2 0.0180
®3 3358447 2 0.1865
All 5 —
Dependent variable: X2
Excluded Chi-sq df Praob.
GDFP 5.030507 2 0.0z08
x1 9.282771 2 0.0096
X3 5.918245 2 0.05148
All 2 —
Dependent variable: X3
Excluded Chi-sq df Prob.
GDP 9.830909 2 0.0073
*1 1.450804 2 04841
HE 1126246 2 0.5694
All 10.60056 G 0.1015

Test statistics not available for lag coefficients with restrictions

eviews10 e bl ol e Islezed 3Jlall slas] eyl
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~-Philie Duhamel, Isabelle Socareou; le tourisme deans le monde,
Edition Colin, Paris, 1998.
~Girasol Guilbert; Economie touristige, Edition Deliua SPES, Suisse,
1984.
~Jean Michel Hoermer; 'Geographies de 1'industrie touristique'; Ellipses
Edition Marketing, 1997.
~Jean-Louis Caccomo ,Fundaments d’economue du tourisms, auteurs
marches et strategies, edition de becks, France, 2007,
~Gregory Mankiw; Macroeconomie, 3eme edition, edition de Boeck,
Belgique 2003.
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