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Abstract :

The study aims to determine the impact of
information and communication
technology on GDP in Algeria during the
period (1990-2020) use ARDL model.
Were used an independent variables
representing information and
communication technology (Number of
mobile subscribers, Number of fixed
phone subscribers) and the dependent
variable represented in the GDP.

The study reached a number of
results the most important of which is the
existence of a long term equilibrium
relationship as well as the short term
relationship(error  correction  model)
between the variables of information and
communication technology and economic
growth, a positive relationship between
the Number of mobile subscribers and
GDP.
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F-Bounds Test Nyl Hypathesis: Noleyels relationship
Test Satistic Value Sianif. 1{0} I{1}
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F-stafistic .6495562 10% 283 335
k 2 5% 31 3.87
2.5% 355 4338
1% 413 &
Finits Sampls:
Actual Sample Size e n=3&
10% 2.8045 3623
5% 3.478 4335
1% 4948 6.028
Finite Sampls:
n=30
10% 2915 3,655
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Dependent Variable: LPIE

Method: ARDL

Date: 09001/21 Time: 05:11

sample (adjusted) 1994 2020

Included observations: 27 after adjustments

Maximum dependentlags: 4 (Automalic selestion)

Model sglegtion methied: Akaike info gritenion (AIC)

Dynamic rearessors (4lags. automatick LMSLFS
; o

Fixed rsgressors:
Number of models evalulated: 100
Selected Model: ARDL(2, 4,3)

Wariable Coefficient Std. Errar t-Statistic Prob.*
LEIB(-1) 0.450747 0.228065 1.876393 0.0663
LPIB(-2) 0. 209401 0.187373 1117561 0.2813
LMS 0.042285 0.015541 2232538 0.0412
LMS(-1) 0.021185 0.028138 0.727384 04782
LMS(-2) -0.053689 0.027450 -1.853061 0.0657
LMS(-3) 0038162 0.0:30212 1.263148 0.2258
LMS(-4) 0.055521 0.027606 2134363 0.0487
LFS 0.575342 0.164154 3504534 0.0032
LES(-1) -0.045606 0263681 -0.172859 0.5650
LES(-2) -0.534355 0.215949 -2.442522 n.oz274
LES(-3) -0.347553 0225502 -1.538680 01447
C 5.054541 2223258 4077323 0.0010
R-sguared 0597785 Mean dependentvar 1585187
Adjusted R-sguared 0998160 S.0. depgndentvar 0.816352
219  SE ofrearsssion 0.050586 Akajksinfo griterdon -2.829172
sum sauared resid 0.0358385 Schwarz gritgrion -2.253245
Log likelihood 50.19383 Hannan-Quinngriter, -2 857919

F-statistic 6142420 Durbin-Watson stat 2.136375
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ARDL Errar Correction Rgaression
DependentVariable: D(LPIB)

Selected Model: ARDLIZ, 4, 3)
CaseZ: Restricted Constant and Mo Trend

Date: 090121 Time: 0513
Sample: 19902020
Ingluded observations: 27

ECM Regression
Case 2: Restricted Constant and Mo Trend
‘ariable Coefficient Std. Errar t-Statistic Propb.
DHLPIBi-1)) -0.209401 0.155835 -1.311745 0.20593
D{LMS) 0.042255 0.015793 26776507 00172
DILMS(-1)) -0.043384 0.013206 -2.353505 0.0308
DHLMSI-2)) -0.057083 0.017541 -5.534543 0.0001
DHLMS(-3)) -0.055521 0.024531 -2.363387 0.0320
DiLF3) 0575342 0132037 4357414 0.0006
DHLFS(-17) 0.852447 02178594 4045357 0.0010
DHLFS(-2)) 0.347553 0180813 1.92451% 0.0735
CointEal-1y -0.339853 0052743 -5.443534 0.0000
R-squared 0.858648 Mean dependentvar 0102314 220
Adjusted R-sguared 0.795825 S.D. dependgntvar 0.102183
S.E ofrggression 0.04817%  Akgiksinfo gritsrian -3.051385
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ARDL Long Run Fom and Bounds Test
Dependent Variable: DILPIB)

Selgcted Model ARDIL(Z, 4, 3)
Case2: Bestricted Constant and Mo Trend

Date: 0201/21 Time: 0912

Samplg: 19802020
Ingluded observations: 27
Gensitianal Emer Correction Regression
“ariable Coeflicient Std. Error t-Statistic Prop.
C 5.084341 2223258 4077323 0.0010
LEIBI-1) -0.339853 0.081370 -3.608274 0.0021
LMS(-1) 0.108876 0.021087 5.066001 0.0001
LES(-1) -0.382712 0.186510 -1.794880 0.0828
DiLPIBI-1})) -0.208401 0187373 -1.117561 02813
D{LMS) 0.042286 0.018841 2232538 0.0412
DILMS(-1)) -0.043354 0.020554 -2.107M 0.0523
DiLMS(-2)) -0.087083 0.020266 -4.790434 0.0002
D{LMS(-3)) -0.058921 0.027506 -2.134363 0.04587
D{LFS) 0.676342 0184154 3.604884 0.0032
DILFSi-1})) 0.882447 0287880 3.085238 0.0079
D{LFS{-2}) 0.347593 0.225902 1.535880 01447

* p-value incompatible with t-Bounds distrbution.

Levels Equation
Case 2: Bestricted Constant and Mo Trend
Wariable Coefficient Std. Errar t-Slatistic Prab.
LMS 0.314475 0.051273 3.069167 0.0015
LFS -1.037837 0.755209 -1.365998 0.1918
c 26.67316 5.991524 2669573 0.0175

EC = LPIE - (0.3145°LMS -1.0378*LFS + 26,6732

EVIEWS(V10) zeliyy il yiea 2 yusal

(ISl gppuan)l 7 3gaidl LS (Say el mlid] e

EC = LPIB - (0.3145*LMS -1.0378*LFS +26.6732)
Ol du cigadl ¥ e S 50U 4 Jladl casldl (Silde sae page o LasMU ey _
0314476 diagd by Cus %5 deaY! Soiun oo JBT 0.0015 HLasy ¥l @b
B @ Bl ) (595 %100 Lwdy Jand) casldl Sdn sue oly LS 4l qay Iy
SHde sae on b A8Me lag %31.4476 Ly eaddl we¥ @ JleYl A=l
JleaY! el ldly Jlashl cast i
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9
BeTeS, Resioaas. |
8 | Sample 1994 2020
7 Dbservations 27
6 | Mean -1.78e-15
5 Median -0.0072%4
- Maximum 0.088590
4 Minimum -0.062774
5 ] Std. Dev.  0.038423
. Skewness 0.377753
2 Kurtosis 2.416452
1 Jarque-Bera  1.025231
0 ‘ | Probabilty  0.598927
™0.0% ™ 0.00 008 ™ 0.10

EVIEWS(V10) zeliys oy el
epmbad! s IS Hlas! 1-4-4-3
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Heteroskedasticity Test: Breusch-Pagan-Gagfiey

F-stafistic 0.257819 Prob. F(11,15) 0.5858
Qhs*R-5guansd 4293122 Prop. Chi-Square(11) 0.9605
scaled sxplaingd 55 0.838426 Prob Chi-Square(11) 1.0000

EVIEWS(V10) zoliy clnyioa : sl
de pais G puadl Aayd Jias el Jgamll (e (pagan-godfrey) las! gl ylas
oo 2ST0.9858 (61 wgine pe Fostatistic J Adleisy) el Com cellasyl ol uiles
bl s (e Vg sl 1A LLay Y (SUin (e ilay ¥ 7 350ill8 4uley .0.05
(Breusch-Godfrey serial LM test) : dudud 13 blayl 3929 aue jlisl 3.4.4.4
15 Ao @l slas¥l S 13] Lo &8 yal 5Lasy e s
(test Breusch-Godfrey serial LM) Las| gl :(07 ), Jouze!

Breysch-Godfrey Serial Camglation LM Test:
F-statistic 0.475000 Prob. F(2,13) 0.6299
Qhs*R-5guansd 1.853132 Prop. Chi-Square(2) 0.3969
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