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The impact of the transition to the information society on
square variables such as the magic role in Algeria during the
period 1994-2020
A standard study using an autoregressive var- model
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Abstract:

The transformation towards the information society has become one of
the topics of most interest by countries and governments due to the rapid
progress and development of technology, and it has also contributed to
changing the lifestyle of mankind and the Corona crisis as the biggest example
of this, during which digital transformation has become an indispensable
necessity, and we review during this study Some literature on the information
society and digital transformation, and we also review some experiences in
applying and keeping pace with digital transformation around the world, and
the reality of its use in Algeria, by conducting a standard study using the
autoregressive ray VAR model in order to know the impact of individuals’
use of the Internet on the variables of a kaldor square such as role Represented
by unemployment, inflation, economic growth and the balance of payments, in
Algeria during the period 1994-2020.

Keywords: information society, digital transformation, Kaldor square,
autoregressive ray VAR
Jel Classification Codes: C53, C130
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#1520 @ grmadl 5908 mype lpiie e Sloglall poizme Jf Syl 5
2020-1994 5 all J)s
ol Zpal) SN Wgs 2020 g o)) o3 5Ly 20 (2020) ) 25lasV) samg) s =
Al Jol) dralg A ) olasV) susgl) ady 3l slas g Al S
Sl ld) slawY Gk (2011 L s ez -

—944 (02) dcldy 4sld) polell lz . by 55,200 30 sl ((2019) e b i

967
.6
(1) o8, g=ll
Vector Autoregression Estimates
Date: 05/19/22 Time: 10:54
Sample (adjusted): 1995 2018
Included observations: 24 after adjustments
Standard errors in () & t-statistics in [ |
INT INF CH BIB BDP
0.9823 0.0549 - -
INT(-1) 06 -0.023912 02 0.139619  0.672654
(0.071 (0.058 (0.05745 (0.42972
78) (0.14639) 81) ) )
[ -
13.6841 0.9334 [- -
] [-0.16335] 7] 2.43034] 1.56533]
0.02207 0.0282 - -
INF(-1) 7 0.647186 66 0.082801 0.190703
(0.055 (0.045 (0.04421 (0.33069
24y (0.11265) 26) ) )
(- [
0.39964 0.6245 - -
] [ 5.74497] 1] 1.87292] 0.57667]
0.22452 0.9129 - -
CH(-1) 6 -0.079530 37 0.086941 0.578268
(0.101 (0.083 (0.08115 (0.60703
40) (0.20679) 08) ) )
[- [
2.21417 10.988 [- [-
] [-0.38460] 2] 1.07133] 0.95261]
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0.2978 0.7194 - 0.64440
BIB(-1) 46 -0.634434 81 0.068808 0
(0.230 (0.188 (0.18419 (1.37774
15) (0.46933) 57) ) )
[ -
1.29414 3.8155 [- [
] [-1.35178] 0] 0.37358] 0.46772]
0.06097 0.0562 - 0.45101
BDP(-1) 2 0.002769 26 0.076579 3
(0.046 (0.037 (0.03688 (0.27586
08) (0.09397) 76) ) )
(- -
1.32310 1.4891 [- [
] [ 0.02946] 6] 2.07647] 1.63492]
5.7987 4.1675 7.78528 19.5833
C 92 5.190929 34 7 9
(3.052 (2.500 (2.44252 (18.2704
05) (6.22389) 62) ) )
[ [
1.89997 1.6666 [ [
] [ 0.83403] 0] 3.18740] 1.07186]
0.9917 0.9775 0.39660 0.72101
R -squared 35 0.765957 57 1 3
0.9894 0.9713 0.22899 0.64351
Adj. R-squared 39 0.700946 23 0 7
49.479 33.215 31.6895 1773.11
Sum sq. resids 25 205.7617 25 3 3
1.6579 1.3584 1.32684 9.92503
S.E. equation 65 3.381007 15 9 2
431.94 156.80 2.36619 9.30383
F-statistic 78 11.78182 71 8 0
42.7365 37.953 - -
Log likelihood 2 -59.83850 99 37.38971 85.68378
4.0613 3.6628 3.61581 7.64031
Akaike AIC 77 5.486542 32 0 5
4.3558 3.9573 3.91032 7.93482
Schwarz SC 90 5.781056 46 3 9

20




A3 G grmad| 58 a0 Ol i Lgs;dqusJJLL‘zgelQLQLj!glgsalJ‘in
2020-1994 5 all J)s

13.722 17.704 3.40833 4.20000
Mean dependent 85 5.771327 17 3 0
16.132 8.0216 1.51109 16.6231
S.D. dependent 97 6.182597 81 4 1
Determinant resid covariance (dof adj.) 4275.554
Determinant resid covariance 1014.609
Log likelihood -253.3397
Akaike information criterion 23.61164
Schwarz criterion 25.08421
< bledl 2 03y 3=l
)
Individuals cadnall Ol e
dad) |:ts;:§;th(?% Htej:m sell Jaxe e )tjj?\d‘
of O sSlgtindll S M "ol
population) (b %) Jhle
("'oY
1994 0.00036067 29.0476561 -9 24.4 -1.8
1995 0.00176895 29.7796265 3.8 28.1 -2.2
1996 0.00173853 18.6790759 3.8 28 1.2
1997 0.01026846 5.73352275 11 28 3.5
1998 0.02023855 4.95016164 5.1 28 -0.9
1999 0.19952384 2.64551113 3.2 29.3 0
2000 0.49170568 0.33916319 3.8 29.5 9.1
2001 0.64611402 4.22598835 3.0 27.3 7.1
2002 1.59164126 1.41830192 5.6 25.7 4.4
2003 2.19535973 4.26895396 7.2 23.7 8.8
2004 4.63447509 3.9618003 4.3 17.7 111
2005 5.84394209 1.38244657 5.9 153 21.2
2006 7.37598496 2.31149919 1.7 12.5 29
2007 9.45119063 3.67899575 3.4 13.8 30.6
2008 10.18 4.85859063 2.4 11.3 34.4
2009 11.23 5.73706036 1.6 10.2 0.4
2010 12.5 3.91106196 3.6 10 12.2
2011 14.9 4.52421151 2.9 10 19.8
2012 18.2 8.89145091 3.4 11 12.3
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2013 22.5 3.25423911 2.8 9.8 0.8

2014 29.5 2.91692692 3.8 10.6 -9.4
2015 38.2 4.78444701 3.7 11.2 273
2016 42.9455269 6.3976948 3.2 10.5 -26.5
2017 47.691 5.59111591 1.3 11.7 221
2018 49.038 4.2699902 1.2 11.7 -16.7
2019 1.95176821 8 11.4 -17.2
2020 2.41513094 -6.0 14.2 -15.1
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