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The impact of Information & Communication Technology on economic growth in North
Africa countries during the period (1990-2022)
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Abstract:

This study aims to find the impact of some ICT indicators on economic growth in North Africa
: countries; the study collects a data from 1990 to 2022. The findings showed the absence of CSD in
the data and the homogeneity of results for all countries under study. The study found that the
variables are first integrated and the presence of the Co-integration. The results of DOLS

i procedure showed that the ICT do not affect the economic growth in the sample. However, the
causality test showed that there is a bi-directional relationship between them.
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Variable GDP INT MCS GFCF
Mean 3.490349 23.79805 54.86268 24.64402
Median 3.665099 12.21000 50.59865 24.35793
Max 12.37288 95.07082 137.8362 43.38669

Min -8.591826 0.000000 0.001842 12.44601

Std.Dev 2.942179 26.89408 51.42933 6.222190
Skewness -1.005411 0.852344 0.148822 0.716546
Kurtosis 6.500509 2.445395 1.306801 4.084715
Jarque Berra 89.63334 17.67450 16.25533 17.76699
Prob 0.000000 0.000145 0.000295 0.000139
Observation 132 132 132 132
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Variables GDP INT MCS GFCF VIF
GDP 1.0000

INT  -0.2250%** 1.0000 5.25
(0.0095)

MCS  -0.2157*%  (.8924*** 1.0000 5.16

(0.0130) (0.0000)
GFCF -0.1325 0.0247 0.1370 1.0000 1.07
(0.1300) (0.7787) (0.1173)
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Cross Section Dependence L5 w04 Js

Variables PCD CD CDw CDw+ CD*
GDP  3.774932*** 3.77 *** 3.77 *** 13.31*** 2.6e+30***
INT 13.67619*** 13.68*** 13.68*** 47.18*%** 1.8e+30***
MCS 13.80690*** 13.81*** 13.81*** 47.63*%**  9.4e+30***
GFCF  3.774932*** -1.39 -1.39 15.63***  3.3e+30***
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test

Delta tilde A 0.704 0.481
Modified delta tilde Aagj 0.765 0.444
test

A HAC 0.909 0.363
(A HAC)adj 0.987 0.324
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Variables CIPS test Pesaran's Herwartz-  Demetrescu- Herwartz,-
CADF Seindenburg Hanck Maxand-Walle
GDP -5.300*** -2.582 -1.0896 -0.9472 -1.2189
D(GDP) -5.652***  -4.190*** -1.3357* -2.1552** -1.0754
INT -1.535 -1.684 -0.0078 -0.4401 0.3877
D(INT) -4.552***  -3.062** -2.5376*** -1.8794** -1.7669**
MCS -3.910***  -4.086*** 0.4453 1.7371 1.0148
D(MCS) -4.165***  -3.362** -1.4653* -0.2479 -0.8589
GFCF -2.432 -1.720 0.2225 0.9403 0.3454
D(GFCF) -5.037***  -3.511*** -1.5458* -1.8851** -1.3789*
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Statistics Value Z-value p-Value Robust p-value
Gt -5.106 -5.515 0.000 0.000
Ga -15.701 -0.043 0.483 0.080
Pt -11.077 -6.535 0.000 0.000
Pa -18.376 -1.631 0.052 0.030
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Variables Coefficient Std. error t-student Probability

INT -0.012915 0.030587 -0.422234 0.6740

MCS -0.002240 0.013878 -0.161384 0.8722

GFCF 0.081749 0.104371 0.783254 0.4359
R-squared 0.628378
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Direction of causality From
Variables GDP INT MCS GFCF
To GDP / 39.8688*** 34.4873*** 0.0789
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