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Abstract:

This research aims to study the role of information and communication
technology in the environment of the digital economy and its impact on economic
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growth at the level of the Algerian economy for the time period extending from
1990 to 2021, and the standard approach was used based on the ARDL
autoregressive model.

The study concluded that there is a positive relationship between ITC and
economic growth in the long term, as increasing the number of Internet service
subscribers per (100) person and the number of mobile phone lines per (100)
person contributes to increasing economic growth by (0.220) and (0.007)
respectively, as well. Inflation contributes to economic growth. This is what
agreed with the contemporary monetary theory of Friedman within the limits of
5% inflation. Accordingly, the state must increase spending allocations for the
ITC sector, which would provide a suitable ground for the growth and
development of economic activity, stimulate private investment and attract foreign
direct investment, while overcoming entry and investment procedures. in the ITC
sector and encourage partnership between the private and public sectors.
Keywords: information and communication technology, digital economy,
economic growth, Internet service, ARDL model.
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: ARDL 48k (3h5 Ja¥) Jagh ail) il -
ARDLA% jh (389 i) gilli 1(5) b, J g2

Levels Equation
Case 3: Unrestricted Constant and No Trend

Variable Coefficient  Std. Error t-Statistic Prob.
Cl 0.220545 0.056520 3.902094 0.0009
FT -2.608897 0.506009 -5.155828 0.0000
TF 0.007396 0.022882 0.323209 0.7499
INF 0.145789 0.066417 2.195059 0.0401

NTOT 0.024595 0.007915 3.107238 0.0056
POP -11.17469  2.391619 -4.672436 0.0001

EC = GE - (0.2205*CI -2.6089*FT + 0.0074*TF + 0.1458*INF + 0.0246*NTOT
-11.1747*POP)

EVIEWS 12 b (e Ialaie) cialdl slae ) (e 1 juaal
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ol ) gsalll amd g dadgidl Adldl s LEY) ae (CointEQ(-1))dasl)
On ) Ak 408 ABe g e AT Dby ey Mg o A5l i)
oo hall salaBY) seill Jaee Ciadl 13 G ey 13 Al pall 23 el ol e
& Jashall Ja¥) 8 abinad 5 add o(t-1) sl B pealll o) o ) sl atad
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Jashll gaal e Llal) Lisajf B asle i35 GE ol pial) e 3 5l
AUl gl Blae | o2l 3 saad) Jial) O34 (e @lld 2y 5 sallaall (audull c Lba)-&

Bond test 3gaad) JLid) milii (6) a2 Jgi>

F-Bounds TestNull Hypothesis: No levels relationship

Test Statistic Value  Signif. 1(0) I(2)
Asymptotic:
n=1000
F-statistic  9.298374 10% 2.12 3.23
k 6 5% 2.45 3.61
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Heteroscedasticity
Ramsey reset test | z3seill delua daida F-STAT =3.07 0.095
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Iull Hypothesis- the variable has a unit root
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GE =] T TF INFE NTOT POP
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0.0246 ©.9559 04114 O.T22T 06732 09437 0.4552

= no no no no no no
MYithout Constant & tre. t-Statistic -21523 3.6559 2. 8950 0 5544 -1.44886 “o.3s21 1zsi13
0.0322 0.9998 0.9985 0.8372 01354 0.5498 0. 7807

= no no no no no no

At Firse Difference

AIGE) =I=1]) diFT) diTF) AN} ANTOT) d4(POP)
MVith Constant t-Statistic -9.204% -z 4593 -5.8970 -31927 -5.5653 -4 5751 -1.1983
Eron. 0.0000 0.1280 0.0000 0.0304 0.0007 0.0070 0.6628

== "o e - o — o
wMith Constant & Trend t-Statistic -14.1555 -Zz.8500 -B.7792 -3.1187 -5.004a1 -4.5958 0.0232
Erob. 0.0000 0.1976 0.0003 0. 1203 ©0.0002 ©0.0049 0.9947

= no o no e e no
MVithout Constant &ire tStatistic 94184 -z.0384 “a8912 29518 -E.5655 —aB821 “1.154a
Erab. ©0.0000 0.0475 0.0000 0.0045 2.0000 0.0000 0.0207

ARDL Cointegrating And Long FRum Eormm
Dependent Wwariable: <E

Selected Model: ARDLCT, O, 1, O, 1, O, 13
Date: 1 1/2ZMs22  Time: 1213

Sample: 1990 2021

Imcluded observation=s: =1

Cointegrating Forrm

Wariabhle Coefiicient ==td. Error T—=Statistic FProbk.
(- ] OS5 7450 o 105409 . 3ISD23I0O0= o o0o0o=1
—CFT) —=2 O0Zoass= DO SE=2s8288 —=2 4331 E [ B w B
— =X (o B T I == O O3 6Ga2= O3z 105 O FaASS
CCIrdFEr O 11a425= o 1To0=Z2901 M. 099F 79 O . Z22as
e gl oy e T e} O O39S 6 o071 3039 I oSF=27FO O oOOs=
(=R e} e ] 23 S5 FASAT M1S.S02275 1.S=27F 155 o1 a2
CointEgd-1)» -1 _ SZ20503 Lo = Sy =20 —6 553433 (o e Rw Bw S
Cointeqg = GE - (0.2 OS=C -Z2.S0289°F T — 00074 TF — O 1452~ INMNF — 0. 0245
=rd OT -1 1 A FATFT PO = A58




B AL i Jad) B salaiBY) gail) o W ilig b )l SLaiBY) B L8 Jual) g e glaall L ol 535 90

2021-1990
(Bl sl padudl @l L) 138 (Gala
Breusch-Godfray Serial Corrlation LM Test 1azee
F-stafstc 0601563 Prob. F(1.19) 04475 e D3t
Obs*R-squared 0851376 Prob. Chi-5quare(1) 0.3204 ’m Propabiy ©_ 0265310

Ramsey RESET Test
Equation: UNTITLED
Specification: GE GE(-1) CI FT FT(-1) TF INF INF(-1) NTOT POP POP{-1)C

Heteroskedasticity Test Breusch-Pagan-Godfrey

Omitted Variables: Squares of fitted values Fzlsic 129752 Fmb'FUU‘EU} 03052

Obs*R-squared 1209614 Prab. Chi-Square(10) 0.2787

o Value df  Probabiliy Scalederplained 83 5374128 Prob. Chi-Square(10) 08643
tstatistic 1754540 19 0.0955
F-statistic 307841 (1,19) 0.0955
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