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Estimating the function of tourism demand in Sudan (1990-2018).
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Abstract

Keywords

The study aimed to examine the relationship between some macroeconomic variables and the flow inflation

of tourists to the Republic of Sudan (1990-2018). The problem was summarized in the question: Is exchange rate
there a statistically significant relationship between some macroeconomic variables and the flow of tourism
tourists to the Republic of Sudan (1990-2018)? It assumed the existence of a statistically significant Sudan
relationship between some macroeconomic variables and the flow of tourists to the Republic of Tourists

Sudan (1990-2018). | used the descriptive approach and the statistical and standard approach. It

reached several results, the most important of which are: The presence of a significant direct
relationship of (0.97) linking the paved roads, the volume of investment, the inflation rate as
independent variables, and the flow of tourists to Sudan (1990-2018) as a dependent variable. It
recommended the need to pay attention to land transport services and to adopt the economic policies
necessary to improve the local currency exchange rate, address the problem of inflation, and pay

attention to investment projects.
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67.38 .155 10 .156 0.04 .157 2766 .158 33.159 | 1990 .160
112.52 .161 25 .162 0.11 .163 2874 .164 11 .165 | (1991 .166
119.24 .167 73 .168 0.13 .169 2939 .170 48 171 | »1992 .172
101.18 .173 187 .174 0.21 .175 3028 .176 38.177 | 01993 .178
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85 .239 13069 .240 2.43 241 4510 .242 60 .243 | »2004 .244
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11.2 .269 28584 .270 2.31 .271 6992 .272 420 .273 | 2009 .274
13.1 .275 34803 .276 2.71.277 7074 .278 495 .279 | 2010 .280
18.1 .281 44232 .282 3.11 .283 7367 .284 563 .285 | (2011 .286
35.1 .287 38582 .288 4.17 .289 7896 .290 575 .291 | (2012 .292
37.1 .293 47719 .294 4.75 .295 8142 .296 591 .297 | ,2013 .298
36.9 .299 58134 .300 5.73 .301 8452 .302 684 .303 | 2014 .304
16.9 .305 61657 .306 6.02 .307 9112 .308 741 .309 | (2015 .310
17.6 .311 158924 .312 6.18 .313 9421 .314 800 .315 | ,2016 .316
326 .317 711620 .318 6.68 .319 9547 .320 813 .321 | (2017 .322
63.3 .323 5407543 .324 47.61 .325 9893 .326 822 .327 | (2018 .328
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Null Hypothesis: D(Y) is stationary
Exogenous: Constant, Linear Trend
Bandwidth: 0 (Used-specified) using Bartlett kernel

LM-Stat.
Kwiatkowski-Phillips-Schmidt-Shin test statistic 0.105937
Asymptotic critical values*: 1% level 0.216000
5% level 0.146000
10% level 0.119000

*Kwiatkowski-Phillips-Schmidt-Shin (1992, Table 1)
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Null Hypothesis: D(X1) is stationary
Exogenous: Constant
Bandwidth: 3 (Used-specified) using Bartlett kernel

LM-Stat.
Kwiatkowski-Phillips-Schmidt-Shin test statistic 0.445091
Asymptotic critical values*: 1% level 0.739000
5% level 0.463000
10% level 0.347000
*Kwiatkowski-Phillips-Schmidt-Shin (1992, Table 1)
Null Hypothesis: D(X2) is stationary
Exogenous: Constant
Bandwidth: 4 (Used-specified) using Bartlett kernel
LM-Stat.
Kwiatkowski-Phillips-Schmidt-Shin test statistic 0.348482
Asymptotic critical values*: 1% level 0.739000
5% level 0.463000
10% level 0.347000
*Kwiatkowski-Phillips-Schmidt-Shin (1992, Table 1)
Null Hypothesis: D(X3) is stationary
Exogenous: Constant
Bandwidth: 3 (Used-specified) using Bartlett kernel
LM-Stat.
Kwiatkowski-Phillips-Schmidt-Shin test statistic 0.347284
Asymptotic critical values*: 1% level 0.739000
5% level 0.463000
10% level 0.347000
*Kwiatkowski-Phillips-Schmidt-Shin (1992, Table 1)
Null Hypothesis: D(X4) is stationary
Exogenous: Constant
Bandwidth: 3 (Used-specified) using Bartlett kernel
LM-Stat.
Kwiatkowski-Phillips-Schmidt-Shin test statistic 0.175403
Asymptotic critical values*: 1% level 0.739000
5% level 0.463000
10% level 0.347000

*Kwiatkowski-Phillips-Schmidt-Shin (1992, Table 1)

Dependent Variable: LOG(Y)
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Method: ARDL

Date: 12/29/20 Time: 16:57 Ol g BN 398 ks — 3
Sample (adjusted): 1991 2018

Included observations: 28 after adjustments

Maximum dependent lags: 1 (Automatic selection)

Model selection method: Akaike info criterion (AIC)

Dynamic regressors (1 lag, automatic): LOG(X1) LOG(X2) LOG(X3) LOG(X4)

Fixed regressors: C

Number of models evalulated: 16

Selected Model: ARDL(Z, 1,0, 1, 1)

Variable Coefficient ~ Std. Error  t-Statistic Prob.*
LOG(Y(-1)) -0.322191  0.168021 -1.917568 0.0703
LOG(X1) 6.094783 1.883152  3.236479 0.0043
LOG(X1(-1)) -3.011537  1.840711 -1.636073 0.1183
LOG(X2) -1.097523  0.225210 -4.873330 0.0001
LOG(X3) 0.065867 0.128207  0.513751 0.6133
LOG(X3(-1)) 0.649159  0.179962  3.607203 0.0019
LOG(X4) 0.078957 0.139856  0.564558 0.5790
LOG(X4(-1)) 0.297400  0.144737  2.054767 0.0439
C -26.64816  4.671166 -5.704820 0.0000
R-squared 0.974894 Mean dependent var 4.931471
Adjusted R-squared 0.964323 S.D. dependent var 1.438768
S.E. of regression 0.271758 Akaike info criterion 0.487281
Sum squared resid 1.403195 Schwarz criterion 0.915490
Log likelihood 2.178061 Hannan-Quinn criter. 0.618189
F-statistic 92.22496 Durbin-Watson stat 2.115689
Prob(F-statistic) 0.000000
*Note: p-values and any subsequent tests do not account for model
selection.
C Lt slds) @ yleall.
L o June 5 sl JoSIY Syl _ 4
ARDL Cointegrating And Long Run Form
Dependent Variable: LOG(Y)
Selected Model: ARDL(1, 1,0, 1, 1)
Date: 12/29/20 Time: 16:58
Sample: 1990 2018
Included observations: 28
Cointegrating Form
Variable Coefficient Std. Error t-Statistic Prob.
DLOG(X1) 6.094783 1.883152 3.236479 0.0043
DLOG(X2) -1.097523 0.225210 -4.873330 0.0001
DLOG(X3) 0.065867 0.128207 0.513751 0.6133
DLOG(X4) 0.078957 0.139856 0.564558 0.5790
CointEq(-1) -1.322191 0.168021 -7.869215 0.0000

Cointeq = LOG(Y) - (2.3319*LOG(X1) -0.8301*LOG(X2) + 0.5408*LOG(X3) +
0.2846*LOG(X4) -20.1545 )

Long Run Coefficients
Variable Coefficient Std. Error t-Statistic Prob.

LOG(X1) 2.331922 0.328913 7.089773 0.0000
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LOG(X2) -0.830079 0.174496 -4.757008 0.0001

LOG(X3) 0.540789 0.131391 4,115881 0.0006

LOG(X4) 0.284647 0.089115 3.194159 0.0048

C -20.154546 1.785953 -11.285038 0.0000
PR IRVI RN

ARDL Bounds Test

Date: 12/29/20 Time: 16:58
Sample: 1991 2018
Included observations: 28

Null Hypothesis: No long-run relationships exist

Test Statistic Value

F-statistic 4.632154

Critical Value Bounds

Significance 10 Bound
10% 2.45
5% 2.86
2.5% 3.25
1% 3.74

k

4

11 Bound

3.52
4.01
4.49
5.06

ELJt slds) @yl
Breusch-Godfrey Serial Correlation LM Test:
F-statistic 0.293265 Prob. F(1,18) 0.5948
Obs*R-squared 0.448877 Prob. Chi-Square(1) 0.5029

Heteroskedasticity Test: ARCH

F-statistic 0.535786
Obs*R-squared 0.566508

21

CoUl sl @ el

Prob. F(1,25) 0.4710
Prob. Chi-Square(1)  0.4517
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Series: Residuals
Sample 1991 2018
Observations 28

©

Mean 292e-15
Median 0.048279
Maximum 0.311090
Minimum -0.497931
Std. Dev. 0.227970
Skewness -0.905123
Kurtosis 3.017461

24 Jarque-Bera 3.823513
Probability ~ 0.147821
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