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Abstract:

This study aims to show the relationship between the digital economy and the agricultural
sector in Algeria during the period 2000-2022, where the Autoregressive Distributed Lag (ARDL)
methodology was used to test the existence of a short- or long-term relationship between the
digital economy and the agricultural sector.

The study found a long-term negative relationship between fixed-line telephone
subscriptions and agriculture, and a direct relationship between increased Internet use and the
agricultural sector in the long term. The results also showed a direct relationship between
increased mobile phone subscriptions and the agricultural sector in the long term.

Keywords: Digital economy, Agricultural
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UNIT ROOT TEST TAEBLE (PP)
At Level
AGR FTS ([u]] MCS

With Con... t-Statistic -0.6419 -0.1743 272495 -1.8526
FProb. 0.8415 0.9285 1.0000 0.3469

no no no no
With Con... t-Statistic -1.5266 -1.5093 -1.1594 -0.6718
FProb. 0.7885 0.7949 0.8942 0.9628

no no no no
Without C... t-Statistic 3.0569 21604 5.1685 0.56006
FProb. 0.9987 0.9901 1.0000 0.8384

no no no no

At First Difference

diAGR) di(FTS) diluJny d(MZS)
With Con... t-Statistic -4 4023 -4 BE5H1 -3.2687 -3.05149
FProb. 0.0026 0.0018 0.0299 0.0463
With Con... t-Statistic -4 2908 -4 5185 -4 BO7FT -3.6994
FProb. 0.0143 0.0090 0.0050 0.0451
Without C... t-Statistic -2 6966 -3 8476 -1.3017 -2.4734
Prob. 0.0096 0.0006 0.1721 0.0162
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F-Bounds Test Mull Hypothesis: Mo levels relationship
Test Statistic Walue Signif. 10 (1)
F-statistic 6.037648 10% 237 3.2
k 3 5% 279 3.67
2.5% 315 4.08

1% 365 4 66
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Dependeant Variable. AGR

Mathoo: ARDL

Date: 11/05/24 Time: 0027

Sample (adjustaed) 2001 2022

Included observations: 22 aftor adjustmeonts
Maximum dependant lags 2 (Adtomatic selection)
Model selection method: Akalke Info criterion (AIC)
Dynamic eQressors (2 lags, automatic) FTS I MOCs
Fixed rogressors:

NumBber of modala evalulated 5S4

Selected Model: ARDL(T, O, O, 0)

MNote final eguation sample i@ larger than selectian sampls

Variaole CamMaciant S brror -Sitatintic Proen *
AGII(-1) 0 87Ga02 O 189272 ye0nans 00009
FTe 6.87E+10 3.20E+10 2148418 0.0454
nn nozy «09 4 0210 0B 1864200 011744
M= 3.26E+09 1.25E+09 2607058 00184
[ HoyeE+11 P asE e 2406070 ooz77
Resmcaquared O aanss412 Mean depesndent var 1.989E+«12
Adjusted R-squared 0.981080 S.0D. depondant var 6.52E+11
S E ofregreassion 8.78E+«10 Akaike InTo criterion 53 422392
Sum squarad resia 1.30E+23 Schwarz critarion 5367189
Log Hkelihood -582. 6631 Hannan-Quinn criter 532 482320
F-statistc 287 0041 Durbin-Watson stat 1. 716138

FProb(F-statistic) 0. 000000

“MNote: p-values and any subsequent tests do not account for mMmodel
selection

Eviews10 &ila s (e sleie¥l : yusaell
kb el J gl Fd o
o3 slasV) OF s Lee (R%20.9854 dmed oles i il iz3gail] dypundd) 3yl —
AT Pl g Bdaed) adl Lol i) 3 2ol ane b alold) Sladl e 98.54% i
(rdsedl 75 o
BT P=0.000) isins 2y F-statistic= 287.09 iyl o0 iad alsiddS) Lgmedl  —
B Lo 3 e slaxe¥I S w Lo ey &S Bsimas miany jiad) 235adl OF (6T (%050

sy W30 sl oy
pdgedd el Ol 4.3.5
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S bl e —

11 bl jLs | slis 04 o3 Sz

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.256403 Prob. F(1,16) 0.6195
0bs*R-squared 0.346993 Prob. Chi-Square(1) (.5558
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Ao e S DLV e e g Y i) 235adl OF (o
:(Heteroskedasticity Test: ARCH) culdl uilowi aus -
bl il pue cilylas | il 1(05) o Jousn!
Heteroskedasticity Test: ARCH

F-statistic 0132147 Prob. F(1,19) 0.7202
Obs*R-squared 0.145049 Prob. Chi-Square(1) 0.7033

Eviews10 ol yieo e slaic¥L : yuuadd!
F-statistic <) il 23 0f Heteroskedasticity Test: ARCH Lz BB

pde U o i) m3sadl gl uSh Lo Aiall Bl Jod o atey Y05 Bgmed) (Ssien o ST
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Series. Residuals
Sample 2001 2022

4 Observations 22
Mean -0.000201
3 Median 8.97e+09
Maximum 1.56e+11
Minimum -1.440+11
24 Std. Dev 7.870+10
Skewness 0.032395
: Kurtosis 2.494466
Jarque-Bera 0238115
3 Probability 0887757

-1.5e+11  -10e+11  -50e+10 250000 5.0e+10 1.0e+11 1.5e+11
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ARDL Error Correction Regression
Dependent Variable: D{AGR)

Selected Model: ARDL({1, 0, 0, 0}

Case 2! Restricted Constant and Mo Trend
Date: 11/05/24 Time: 00:44

Sample: 2000 2022

Included observations: 22

ECM Regression
Case 2! Restricted Constant and Mo Trend

Variable Coefficient Std. Error t-Statistic Prob.

CointEg(-1)* -0.323098 0.052909 -6.106665 0.0000
R-squared 0342363 Mean dependentwvar 8.62E+10
Adjusted R-squared 0.242362 S.D. dependentvar 9.71E+10
S.E. ofregression TEB8TE+10 Akaike info criterion 5306029
Sum squared resid 1.30E+23 Schwarz criterion 5310988
Log likelinood -582.6631 Hannan-Quinn criter. 53.07197
Durbin-Watson stat 1.716138

* p-value incompatible with t-Bounds distribution.
Eviews10 oila yiee e sleie¥ly : yiuasll
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Case 2! Restricted Constant and Mo Trend

Variable Coefficient Sid. Error t-Statistic Prob.
FTS -2 12E+11 9.08E+10 -2, 341127 0.0317
1l 2 A48E+10 5.62ZE+09 4 416243 0.0004
MCS 1.01E+10 2. 95E+09 2.408695 0.0033
C 2. 50E+12 G.80E+11 2675977 0.0018
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