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Forecasting the demand for telecommunication services in Algeria using the
vector autoregressive model (Var)
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Abstract:

The Predicting is a study of the past and use the information obtained to
reach what might in the future. It is considered as an estimate for the level of
demand for which is expected to serve the future. These estimates are based on
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scientific and logical methods in order to be reasonable and acceptable level of
accuracy.

So, we analyzed the standard function for telecoms in Algeria by using
two series time periods in telephone density (DEN) and GDP per inhabitant
(PIBH), using annual data during period (1963-2015) also using methods of
vector autoregressive models.

Predicting function demand for telecoms, it enable us to take decisions in
the future and to identify possibilities for this sector with regard to the expansion
projects, also enables Algeria to exploit its energy by using great for information
and communication technologies, and benefit from international expertise in
order to catch up with the digital new world.

KEY WORDS: prediction, telecoms, function demand, model vector
autoregressive, total response functions, variance decomposition, causality.
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Schwarzs Akaike (ujbaa s slady) Ciié Glua 1(4) Jgaad)

P 1 2 3 4 5 6 7
Akaike | 19,98 | 20,15 | 20,33 | 20,50 | 20,68 | 20,85 | 21,02
Schwarz | 20,14 | 20,47 | 20,80 | 21,14 | 21,47 | 21,80 | 22,14
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DEN= 1.11814019919*DEN(-1) + 3.54372964214e-05*PIBH(-1) -
0.673213054162

PIBH = 279.934042432*DEN(-1) + 1.06787784768*PIBH(-1) -
1829.27292266
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aadial) Cid A iy zigail Uiy Ly Lisall il 1(5)J gaall
) DEN% gl Jaa S yidiall 2ac

2016 | 127,43495 | 121,711261-134,166002 51667970,22

2017 | 134,592522 | 128,867415-141,322157 55544176,78

2018 | 138,899558 | 133,17229-145,627031 58331747,58

2019 | 143,195413 | 137,465983-149,920724 61177407,93

2020 | 147,502414 | 141,770857-154,225599 64090600,08
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S 05$ dara ciaa t el 8 Nad DDPIBH(-1) 5 DDDEN(-1) = & DDDEN
J 5aa) Jlsall (pe Al 2ia}¥) 3 Lpuadll 4l Cabide s DDPIBH 5 DDDEN e
olial JCal) 8 dfiaiall 5 daedall dilana) Jlss Wl A< VAR
st i) Jlga(2)Jsall

Response of DDPIBH to Cholesky

Response of DDPIBH to Cholesky One S.D. Innovations
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VAR zigall Granger cuwa 4l JLad) :(6) Jgaal)

airwise Granger Causality Test

Sample: 1963- 2015 Lags: 1

Null Hypothesis: Obs F-Statistic Prob.

DDPIBH does not Granger Cause
DDDEN 50 5.71855 0.0216

DDDEN does not Granger Cause DDPIBH 0.31594 0.5772
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1- Dominique Desbois, Inforoutes et développement: les enjeux de la
mondialisation : http://UFR-infop6.jussieu.Fr / Pour plus d’information, voir Jipp.A,
Richesse des nations et densité téléphonique, journal des télécommunications, juillet
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