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. ARDL

Summary:

This study aims to find out how the knowledge economy is affected by
economic growth through a standard study during the period (2000-2020), using
the Self-Regression Methodology for Distributed Time Gaps (ARDL), based on
World Bank statistiques and Federal Reserve economic data.

The study found that there is a long-term relationship of common integration
between knowledge indicators and economic growth, and it was also found that
the research, development, media and communication technology indicators
negatively affect economic growth, as opposed to the education and training
index, which positively affects economic growth, as well as the ability of the
error correction model to quickly return to its long-term balance value, and after
testing the stability of the model using the model (CUSUM , CUSUMSQ)
concluded that there is structural stability of the study results except at certain
periods.

Keywords: knowledge economy, economic growth, knowledge indicators,
GDP, ARDL model
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%10 %35 %1
2.72 3.23 4.29 10) &Y asl | 16.34610
3.77 4.35 5.61 (1) Ao 2l
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Long Run Coefficients

< paaiall Con <Dalall t-Statistic Prob dslasty)
RD -0.430430 -1.410443 0.2081
EDU 0.470942 2.886025 0.0278
TECH -0.324382 -1.354722 0.2243
C 5.766379 2.765679 0.0326
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Cointegrating Form

Variable Coefficient Std. Error t-Statistic Prob.
D(PIB(-1)) 1.444034 0.385453 3.746330 0.0096
D(PIB(-2)) 0.715932 0.261739 2.735287 0.0339

D(RD) -0.152165 0.252891 -0.601703 0.5694

D(EDUV) 1.527766 0.321067 4.758399 0.0031
D(EDU(-1)) -0.211292 0.229126 -0.922165 0.3920
D(EDU(-2)) 0.603000 0.195997 3.076576 0.0218
D(TECH) 0.229171 0.543498 0.421659 0.6880

CointEq(-1) -1.835732 0.301780 -6.083018 0.0009
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Cointeq = PIB — (-0.4304*RD + 0.4709*EDU -0.3244* TECH + 5.7664)
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Breusch-Godfrey Serial Correlation LM Test

F-tatistic 1.322013 Prob. F(2,4) 0.3625

obs*R-squard 7.163196 Prob. Chi-Square(2) 0.0278
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Heteroskedasticity Test: Breusch-Fagan-Godfrey

F-statistic 0.342559 Prob. F(11,6) 0.9410
CObs*FH-squared 5.943658 Prob. Chi-Zquare(11) 0.8036
Scaled explained S5 0.287494 Prob. Chi-Square(11) 1.0000
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° Series: Residuals
Sample 4 21

4 Observations 18
Mean -1.40e-15

3 Median 0.054541
Maximum 0.827324
Minimum -0.767637

5 | Std. Dev. 0.523665
Skewness -0.051953
Kurtosis 1.745269

1 Jarque-Bera  1.188860
Probability 0.551877
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Test Statistic Value k
F-statistic 16.34610 3
Critical Value Bounds
Significance 10 Bound 11 Bound
10% 2.72 3.77
5% 3.23 4.35
2.5% 3.69 4.89
1% 4.29 5.61
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Long Run Coefficients
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 1.322013 Prob. F(2,4) 0.3625
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. ARDL

Summary:

This study aims to find out how the knowledge economy is affected by
economic growth through a standard study during the period (2000-2020), using
the Self-Regression Methodology for Distributed Time Gaps (ARDL), based on
World Bank statistiques and Federal Reserve economic data.

The study found that there is a long-term relationship of common integration
between knowledge indicators and economic growth, and it was also found that
the research, development, media and communication technology indicators
negatively affect economic growth, as opposed to the education and training
index, which positively affects economic growth, as well as the ability of the
error correction model to quickly return to its long-term balance value, and after
testing the stability of the model using the model (CUSUM , CUSUMSQ)
concluded that there is structural stability of the study results except at certain
periods.

Keywords: knowledge economy, economic growth, knowledge indicators,
GDP, ARDL mode!.



