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Abstract :

this study highlights the impact of ICT on GDP as represented by Algeria's per capita
GDP growth rate through a standard study for the period 1995-2020. In order to achieve the
goal, the self-declining methodology for slowing time gaps has been used (ARDL), based on
the independent variables of the IT index, Population growth, inflation and Algerian per
capita representation of economic growth as a subordinate variable. Through this study, we
have reached a series of findings, notably that the increase in the ICT index will result in a
decrease in Algeria's per capita GDP. The high rate of population growth also led to a decline
in Algeria's per capita GDP, and the study concluded a series of important recommendations.
Keywords: information and communication technology, gross domestic product, Population
growth , Autoregressive model, Algeria.
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UNIT ROOT TEST TABLE (PP)
At Level
POP INF ICT PIB
-15755 | -6.0432 | 44750 | -4.4030 t-Statistic With Constant
0.4805 | 0.0000 | 1.0000 | 0.0020 Prob.
no *kk no *kk
28544 | -6.7069 | 03302 | -4.8694 t-Statistic With Constant & Trend
0.1923 | 0.000 | 0.9977 | 0.0033 Prob.
no *kk no *kk
05651 | -4.1645 | 65481 | -14276 t-Statistic Without Constant & Trend
0.4626 | 0.0002 | 1.0000 | 0.1394 Prob.
no ik no no
At First Difference
d(POP) | d(INF) d(cm) d(PIB)
-16502 | -39078 | -2.0641 | -8.7346 t-Statistic With Constant
0.4432 | 0.0065 | 0.2597 | 0.0000 Prob.
no *kk no *kk
09383 | -4.4287 | -41944 | -9.6444 t-Statistic With Constant & Trend
0.9997 | 0.0089 | 0.0148 | 0.0000 Prob.
no *kk *% *kk
-1.6942 | -37751 | -0.9391 | -8.9367 t-Statistic Without Constant & Trend
0.0849 | 0.0006 | 0.3004 | 0.0000 Prob.
* *kk no *kk
UNIT ROOT TEST TABLE (ADF)
At Level
POP INF ICT PIB
51119 | -3.7730 | 35544 | -4.3625 t-Statistic With Constant
0.0004 | 0.0087 | 1.0000 | 0.0022 Prob.
*kk *kk no *kk
44982 | -31020 | 17277 | -4.9023 t-Statistic With Constant & Trend
0.0084 | 0.1266 | 1.0000 | 0.0031 Prob.
*kk no no *kk
-16790 | -35996 | 34813 | -0.8631 t-Statistic Without Constant & Trend
0.0873 | 0.0009 | 0.999% | 0.3317 Prob.
* *kk no no
At First Difference
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d(POP) | d(INF) | d(CT) | d(PIB)
-2.8317 | -35933 | -0.3441 | -8.7346 t-Statistic With Constant
00717 | 0.0138 | 09028 | 0.0000 Prob.
* *% no *k%k
-08762 | -36290 | -37096 | -8.7818 t-Statistic With Constant & Trend
0.9411 | 0.0484 | 0.0422 | 0.0000 Prob.
no *% *% *k%k
-24706 | -36491 | 08084 | -89367 t-Statistic Without Constant & Trend
00161 | 0.0008 | 0.8797 | 0.0000 Prob.
*% *kk no *k%k
Notes: (*)Significant at the 10%; (**)Significant at the 5%; (***) Significant at the 1%. and (no) Not Significant
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Akaike Information Criteria (top 20 models)
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Model 36: ARDL(1, 2, 0, 0)
Model34: ARDL(1, 2, 0, 2)
Model 7: ARDL(2, 2, 0, 2)
Model9: ARDL(2, 2, 0, 0)
Model 35: ARDL(1, 2, 0, 1)
Model 33: ARDL(1, 2, 1, 0)
Model31: ARDL(1, 2, 1, 2)
Model4: ARDL(2, 2, 1, 2)
Model 28: ARDL(1, 2, 2, 2)
Model8: ARDL(2, 2, 0, 1)
Model 30: ARDL(1, 2, 2, 0)
Model6: ARDL(2, 2, 1,0)
Model32: ARDL(1, 2, 1, 1)
Model43: ARDL(1, 1, 0, 2)
Model 1: ARDL(2, 2, 2, 2)
Model40: ARDL(1, 1, 1, 2)
Model5: ARDL(2, 2, 1, 1)
Model3: ARDL(2, 2, 2, 0)

ARDL s stz 50,2 z3said
EVIEWS12mabi s ol e e slaze¥l x> Ll slae] (e yiall
GHly sgusdl jlasl cha] e Joad zdsed) Slpaal i) el il A8 whuss dag
Sl s il calpaall on dide el A8de 2929 pue e Agdall dinsyd e
i WS 03 03 Jouzdl § dxisge
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Null Hypothesis: No levels | F-Bounds Test
relationship
1(2) 1(0) Signif. Value Test Statistic

Dependent Variable: PIB

| Method: ARDL
Date: 06/10/22 Time: 09:00
Sample (adjusted): 1996 2019

Asymptotic:
n=1000
3.2 2.37 10% 7.350422 | F-statistic
3.67 2.79 5% 3 K
4.08 3.15 2.5%
4.66 3.65 1%
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slas) (e Inclu_ded observations: 24 after adjustments _ el
Maximum dependent lags: 2 (Automatic selection)
slaxe¥l Model selection method: Akaike info criterion (AIC) oL
) Dynamic regressors (2 lags, automatic): ICT INF POP
layke | Fixed regressors: C e

Number of models evalulated: 54
Selected Model: ARDL(1, 2, 0, 0)

Prob.* t-Statistic | Std. Error | Coefficient Variable
0.1530 | -1.495820 | 0.221378 | -0.331141 PIB(-1)
0.1099 1.686980 | 0.163241 0.275384 ICT
0.5176 0.660861 | 0.253064 0.167240 ICT(-1)
0.0149 | -2.708545 | 0.191645 | -0.519080 ICT(-2)
0.2238 1.262430 | 0.094039 0.118718 INF
0.0227 | -2.504498 | 2.147081 | -5.377361 POP
0.0019 3.665996 | 3.340589 12.24658 C

3.295833 Mean dependent var 0.564493 | R-squared
1.604201 S.D. dependent var 0.410785 | Adjusted R-squared
3.492658 Akaike info criterion 1.231390 | S.E. of regression
3.836257 Schwarz criterion 25.77748 | Sum squared resid
3.583815 Hannan-Quinn criter. | -34.91189 | Log likelihood
1.709589 Durbin-Watson stat 3.672495 | F-statistic

0.015939 | Prob(F-statistic)

*Note: p-values and any subsequent tests do not account for model
| | selection.
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Breusch-Godfrey Serial Correlation LM Test:

Null hypothesis: No serial correlation at up to 2 lags
I

|
0.3133 | Prob. F(2,15) 1.255218 | F-statistic

0.1790 Prob. Chi-Square(2) 3.440831 | Obs*R-squared
I
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Maximum 2.626705
Minimum -1.785985
Std. Dev. 1.058659
Skewness 0.195943
- - Kurtosis 2.921252
Jarque-Bera 0.159775
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Heteroskedasticity Test: ARCH

0.5658 Prob. F(2,19) 0.586898 F-statistic
0.5273 Prob. Chi-Square(2) 1.280052 Obs*R-squared
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Series: Residuals
Sample 1996 2019
Observations 24

Mean -4.44e-16
Median 0.097612

2.5 3.0 Probability 0.923220
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Ramsey- RESET jLast st +(07) Jgams!

Ramsey RESET Test

Equation: UNTITLED

Omitted Variables: Powers of fitted values from 2 to 3
Specification: PIB PIB(-1) ICT ICT(-1) ICT(-2) INF POP C

Probability df Value

0.1847 (2, 15) 1.89411 | F-statistic
0

0.0671 2 5.40431 | Likelihood ratio
6

F-test summary:

Mean df Sum of

Squares Sq.

2.598722 2 5.19744 | Test SSR
5

1.516322 17 25.7774 | Restricted SSR
8

1.372002 15 20.5800 | Unrestricted SSR
3
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cusumM 5% Significance
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ARDL Long Run Form and Bounds Test
| Dependent Variable: D(PIB)
Selected Model: ARDL(1, 2, 0, 0)
Case 2: Restricted Constant and No Trend
Date: 06/10/22 Time: 09:06
| Sample: 1994 2020

Included observations: 24
| | |

[ [ [
Conditional Error Correction Regression

Prob. t-Statistic Std. Error | Coefficien Variable
t

0.0019 3.665996 3.340589 | 12.24658 C

0.0000 -6.012988 0.221378 | -1.331141 PIB(-1)*
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0.0355 -2.283994 0.033475 | -0.076456 ICT(-1)
0.2238 1.262430 0.094039 | 0.118718 INF**
0.0227 -2.504498 2.147081 | -5.377361 POP**
0.1099 1.686980 0.163241 | 0.275384 D(ICT)
0.0149 2.708545 0.191645 | 0.519080 D(ICT(-1))

* p-value incompatible with t-Bounds distribution.
** Variable interpreted as Z = Z(-1) + D(Z).
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Case 2: Restricted Constant and No Trend
Prob. t-Statistic Std. Error | Coefficien Variable
t
0.0309 -2.354168 0.024398 | -0.057437 ICT
0.2096 1.304162 0.068385 | 0.089185 INF
0.0125 -2.792809 1.446452 | -4.039663 POP
0.0002 4.707705 1.954257 | 9.200066 C
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