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The Impact of the Digital Economy on Economic Growth ,An
Econometric Study Of Algeria From During (1990-2022)
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Abstract:

The study aims to analyze the impact of the digital economy on economic growth through
Information and Communication Technology (ICT) indicators in Algeria during the period from
1990 to 2022. The Autoregressive Distributed Lag (ARDL) model was employed. The results
showed that mobile subscriptions and internet users have a positive long-term effect on real per
capita GDP. In the short term, internet usage positively influenced per capita GDP. Additionally,

the study found that government expenditure and trade openness have a positive impact on economic
growth in both the short and long term.

Keywords: Economic Growth; Digital Economy; ICT; ARDL.
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UNIT ROOT TEST TABLE (ADF)

ArLevel
LGDP LGC LINT LMCS
t-Statistic -0.4316 -0.7718 -1.3110 -1.2323
Prob., 0.8918 0.8137 0.6056 0.6475
no no no no
t-Statistic -1.4040 -1.6188 -1.4328 -0.751a
FProb. 0.8404 0.7621 08215 0.9599
no no no no
t-Statistic 17415 34014 1.3970 -0.7157
Frob. 09778 0.9996 0.9545 0.3979
no no no no
AL First Diffevence
HLCOP) dairLac) A(LINT) diLMmes)
-Statistic -3.9416 -4 65269 -3.8237 -5.4875
Prob, 00,0050 0.0077 0.0087 0.00017
t-Statistic 32.8910 4. 4653 3.5581 2.69206
FProb. 0.0247 0.0065 0.0576 0.2470
an Pt N no
t-Statistic -3.5783 -2 3221 -3 2696 -2.0927
Frob. 0.0008 0.0218 0.0023 0.0369
UINIL IXWJWJ L LEDL LADLE X))
At Level
LGDP LGC LINT LMCS
t-Statistic 0.6683 -1.5060 -13.8836 -2.2485
FProb. 0.8407 o.5178 0.0000 0.1947
no no g no
t-Statistic -2.0109 -1.8351 -4.7755 -D.8889
FProb, 0.5734 0.6639 0.0035 0.94517
no no e no
-Statistic 1.2054 6.7841 -1.8972 -1.0788
Prob. 0.9381 1.0000 0.0563 0.2480
no no - no
¢ g .
ALGDP) ALGC) A(LINT) ALMCS)
t-Statistic -3.8997 -4.5116 -4,.5992 -5.4075
Prob. 0.0055 0.0011 0.00171 0.0001
-Statistic -3.86549 -4.4429 -6.3965 -6.6089
Frob. 0.0267 0.0069 0.0001 0.0005
t-Statistic -3 5935 25724 -3.5856 -4.9158
FProb, 0.0008 0.01719 0.0009 00,0000
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LTO
17024
0.9994

no
0.a087
0.9904

no
<1.3420
0.7626

no

HLTO)
-4.5347
0.0077
5.6935
0.0003
ann
-4 2540
0.00017

LTO

1.6817
0.9994

no
04087
00,9984

no
-1.6274
0.0968

HLTO)
-4 6738
0.0007
-5.6935
0.0003
-4 3987
0.0001


https://www.researchgate.net/publication/322208483
https://www.researchgate.net/publication/322208483

Slygs Ougi ( JUES e
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Shiadl e Uag¥ 548 jlas | :2 Gxla

.@: 1998 thru 2022 Number of obs = 25
LL LR df p FPE AIC HQIC SBIC
143.525 1.1le-11 -11.082 -11.0144 -10.8382
297.147 307.24 25 ©.000 3.8e-16 -21.3717 -20.966 -19.9091
333.112 71.931 25 ©.000 2.le-16 -22.249 -21.5052 -19.5674
393.437 120.65* 25 ©0.000 2.9e-17 -25.0749* -23.9931* -21.1745%*
. . 25 .-2.7e-32% . .
:imal lag
STATA17 EAL!)J Ql:v.zn tj.ua.n.”
(Bounds Test ) sgull e plusiwly clideed| JolSI jLeas | il :3 §=le
ran/sShin/smith (200©1) ARDL Bounds Test
np levels relationship F = 8.353
t = -6.186
ical VvValues (©.1-0.91), F-statistic, Case 3
[I_e] [T_2] [I_©] [T_1] [I_©e] [T_1] [I_©e] [TI_2]
L1 L1 L_oes L_es L_e2s5 L_e2s5 L_e1 L_e1
4 2.45 3.52 2.86 4 .01 | 3.25 4.49 | 3.74 5.06
pft if F < critical value for I(©) regressors
cft if F > critical value for I(1) regressors
ical Values (©.1-©.91), t-statistic, Case 3
[T_o] [T_2] [T_©] [T_2] [T_©] [T_2] [T_©] [T_2]
L_1 L_1 L_oes L_oes L_oe25 L_e25 L_oe1 L_e1
a4 -2.57 -3.66 -2.86 -3.99 -3.13 -4.26 | -3.43 -4 .60
pft if t > critical value for I(©) regressors

£t if t < critical

—

value for I(1l) regressors

STATA17 @L’J" QL>).ZA Z)u\qa.n.”

ARDL CJ}.«J el e las | 548 ,Las 1 :4 Gla

rix list e(lags)

s)[1,5]

GDP LMCS LINT
3 1 3

LGC LTO

STATA17 EAL!JJ L’l}).‘an l).\qé.n.”

1hdd|E¢a4aic§}d3LE55J‘dq&‘ﬂj)ktﬁJjﬁcﬂﬁ:SGyah
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-1990) a1 I 551 32! Aloed Aaoled Alys (3LiarBY N goill 3 3,01 sLard¥I 31 Ll olgic
(2022

D.LGDP Coefficient std. err. t P>t [95% conf. intervall]
AD3J
LGDP
L. -2.119606 .34a26646 -6.19 ©.o00 -2.909791 -1.32942
| R
LMCs
L. .e127895 .ee35011 3.65 ©.o06 .eea7zie .o20863
LINT
L. .e1e@a339 .e044032 2.37 ©.oas .o002801 .e2e5877
LGC
L. .232as54aa .ez222503 1e.4as ©.o00 .1811452 .2837635
LTO
L. .3813853 .ea30297 8.86 ©.o00 .2821586 .ase6119
5R
LGDP
LD . .6566539 .2073086 3.17 ©.013 .1785993 1.13a708
L2D. -.4360713 .2639667 -1.65 ©.137 -1.e4aa78 .172637
LMCs
D1 . -.ei3s5811 .e199249 -o.68 e.s515 - .o59528 .e323657
LINT
D1 . .e176733 .ei183571 e.96 ©.364a - .e2a6582 .o600049
LD. - .e294235 .e157923 -1.86 ©.e99 - .o658407 .©069937
L2D. -.e315283 .e135714a -2.32 ©.oa9 - .o628241 - .o002325
LGC
D1 . - .2360702 .200813 -1.a18 e.274a - .6991458 .2270055
LD . - .540487 .1514033 -3.57 ©.007 - .8896236 -.1913504
L2D. -.a388302 .1321695 -3.32 ©.e11 -.7436136 - .1340467
LTO
D1 . .2539765 .es8e7979 3.14a ©.e14a .©676563 .aae02968
LD. - .5174407 .14@9991 -3.67 ©.oo06 - .8425852 - .1922962
L2D. - .3e32768 .1250935 -2.4a2 ©.0a2 - .5917429 - .e14as8107
_cons 1.372144 .6116363 2.2a ©.es5s5 - .e382915 2.78258

STATA 17 galiy il yina tsutgaell

Cé}u.u e ddd) ollasdl 16 sxle

)l gisall sl

~-0.004

-0.002

0.002

0.000

0.004

Mean
Median
Maximum
Minimum
Std. Dewv.
Skewneus
Kurtosis

Incque-Dern
Prabability

Series: Residuals
Sample 1997 2022
Obrervations 26

4.53¢ 16
-0,.000115
0.004433
~0,005694
0.002264
0.391159
3.710599

1.210055
0.546060

Gloell kel Il ¥ yLzs |
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Breusch-Godfrey Serial Caorrelation LM Test:
Mull hypothesis: Mo serial correlation at up to 1 lag

F-statistic
Obs*R-squared

3575869 Prob. F(1,7)

01005
8.791012 Frob. Chi-Square(1) 0.00320
b il pus 5L
Heteroskedasticity Test: ARCH
F-statistic 1.6213265 Prob. F(1,23) 0.2156
Obs*R-squared 1.646299 Prob. Chi-Square(1) 0. 1995

7 3geidl dguts Aae e (gobe sl |

Ramsey RESET Test
Equation: UNTITLED

Omitted Variables: Squares of fitted values

Specification: LGDP LGDP(-1) LGDP(-2) LGDP(-2)) LMCS LMCS(-1) LINT
LINTET) LINTEZ2) LINT ) LGO LGOC-T) LGOC-2) LGOC-3) 1!

TO LTO-1)
LTO2)LTO-3) C

—Yalue o Probablltty
t-statistic 0188304 7 0.8560
F-=tatistic 0.035a458 1, 7)) 0.8560
Likelthood ratio 0131370 1 0. 7170

EViews 13 &la piea : juiuaned|
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