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JEIN] zsadll LM-Stat |  tic da alidadl
%5
FTS intercept 0.10 0.46
trend and intercept 0.09 0.14
MCS intercept 0.37 0.46
trend and intercept 0.09 0.14
HHIC intercept 0.34 0.46
trend and intercept 0.12 0.14
INT intercept 0.63 0.46
trend and intercept 0.17 0.14
RTIC intercept 0.42 0.46
trend and intercept 0.09 0.14
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o INT T W gbl cdlly (o) tie 222 KPSS jlast zls odlel Joddl W oy
U205 we i aadlls STLM-STAT aed 0¥ gondl tie ity | gl Al padl
Syl i ol B ol JL e @ oY B el e

o1 B, wie o skl ) sl Aslyd: LS

I BN e sl i LY sl e sed) e Jans 4 Bl oSl O

Js¥! Gl s &yl axw KPSS jlas-| W (03-02) PB) Jgud-

A | gl LM-Stat | %5 e da al) el
INT intercept 0.31 0.46
trend and intercept | 0.11 0.14
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Dependent Variable: HHIC Selected Model: ARDL(1, 2, 2, 2, 2)
AdjRsq=0.900760 DW= 2.179435 Prob F(0.000)

Variable Coefficient Std. Error t-Statistic Prob .*
HHIC(-1) | -0.932035 0.395397 -2.357213 0.0505
RTIC 0.183938 0.055134 3.336195 0.0125
RTIC(-1) -0.055860 0.033554 -1.664762 0.1399
RTIC(-2) 0.113110 0.034800 3.250311 0.0141
INT -0.011382 0.002356 -4.831133 0.0019
INT(-1) 0.013185 0.004176 3.157660 0.0160
INT(-2) -0.003984 0.003034 -1.312955 0.2306
MCS -0.062379 0.017145 -3.638277 0.0083
MCS(-1) -0.042029 0.015702 -2.676685 0.0317
MCS(-2) 0.041966 0.012856 3.264263 0.0138
FTS -0.198191 0.081485 -2.432246 0.0453
FTS(-1) -0.016484 0.053711 -0.306891 0.7679
FTS(-2) 0.148751 0.070970 2.095968 0.0743
C 1.091762 0.227618 4.796461 0.0020

46




o LaBY) il e el Al Al 3Y Al Abilas Ao 1 S Juadll

(2022-2000) 3 3l

(03 3y 5= )EVIEWS ealy e slezeVU cplall slas] e 2 pbaald

L sy 0.000 © i Jlat W el um jondl) (sl puid) s el Jotdl iy

alehl SSTRE ol bl wSTRal ralid) el 58y isedl B3 392y e Ju

Jlabl LS” 2090070 mld) il sy JwVlas¥l lods Slsla) cci B plisianl dged

—dle eles e @3k BIWRTIC o3 L) e% 10 %5 0 B ol
~22xIHHIC w0 8o 33a L3 FTSy MCS GINT o @3y HHICow s

@3V jaasdll (2idl SLal s i) LIS (ol L aalasVl ol ae il L Liagslasyl

L ogh C.S}A.;U S el Y i OF LS gsleasY @};:J\ SUA sl S1AL
AU Sl mose g0 LsT(1,2,2,2)2)
Akaike Information Criteria (top 20 models)
'4-6||i|||||||i||"'|lll
T N S A S A O A I
T T
A
||||I||III||“
-4.8—II|I::I:II||
| |
I R A A O O B
aodb bbb
| |
||II'||"'j“
SO I T T T A A
[ T T T A A
A T T T B
_5.17||||I‘!°
}:|||
—5.27||IJ
IIJ
534 |
j
_54 r—— 1 —— 71 ‘1 ‘1" 1T 1T "“"17T 1T "7 "7 "7 "7 "7 "7 "1
N A W oo a9 dao0o4d4aoooc o aoc oo
N d d adddad AN NN AT A NN AN A
N & o o ddadad g6 99« o 9o 9«
N adadadaadaadaoadcadoadaoadaoadaoadadoagdoagoaoao o
dd doad doadddoddddddddddodd
o S S S s S S s S S S s S S S S S
Oboooboooboooobooboooadd
r r @ o e B B o e x x x e xr x x e x o oo
T T T T T T T LT I I I I I I LIS

47

Eviews zib, Jo sbaxs¥U ol slas] e - yiaall



e aBY a3l e dpad N Agiatll Aid) Y Ald 5 Aldas Al 50 AU Juadl)
(2022-2000) i =l

ApproachTestingBounds 35431 jlas! mgis @16
J Y Al e semy e AT pa spudd) e by il LS jlas) sl e Sl
£l sy (F) aslax] Jo slaaeWU dnlyll m3gaid Al ) &) Olpadlsnldl il Lgadazs
Dot W Jodd! D e il

Aoyl Slpize G oY) Alsb B3e 352y pie :HO V

Balyl) Shpite o W) alb B sy HL v

Bounds Lzt zits ¢ (05-02) o3y Jgus!

Test Value Signif I(0) I(1)
Statistic
F—statistic 10% 2.45 3.52
9.366107
K 5% 2.86 4.01
2.5% 3.25 4.49
1% 3.74 5.06
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CointegratingForm

Variable Coefticient Std. Error t-Statistic Prob.
D®RTIC) 0.183938 0.055134 3.336195 0.0125*
DRTIC(-1)) -0.113110 0.034800 -3.250311 0.0141*
DINT) -0.011382 0.002356 -4.831133 0.0019*
DAINT(-1)) 0.003984 0.003034 1.312955 0.2306
D(MCS) -0.062379 0.017145 -3.638277 0.0083*
D(MCS(-1)) -0.041966 0.012856 -3.264263 0.0138*
D(FTYS) -0.198191 0.081485 -2.432246 0.0453**
D(FTS(-1)) -0.148751 0.070970 -2.095968 0.0743%*
CointEq(-1) -1.932035 0.395397 -4.886314 0.0018*
Cointeq = HHIC - (0.1248*RTIC -0.0011*INT -0.0323*MCS -
0.0341*FT'S + 0.5651 )

Long Run Coefficients
Variable Coefticient Std. Error t-Statistic Prob.
RTIC 0.124837 0.034823 3.584893 0.0089*
INT -0.001129 0.000197 -5.724674 0.0007*
MCS -0.032319 0.012709 -2.543030 0.0385**
FTS -0.034121 0.062983 -0.541754 0.6048
C 0.565084 0.005287 106.882416 | 0.0000*
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 1.796365 Prob. F(2,5) 0.2583

Obs*R-squared 8.780368 Prob. Chi-Square(2) 0.0124

(06 3, gl )EVIEWS 7t e slaxeVU Ul shae] ar ybual
Ay Y T W s codlel Jgadl (3 a5k Breusch-Pegan-Godfre Las| &l s
e a5 a2 LB JW6s% 5 e 55T o sProb. F=0.258 oY L.l bis)
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HeteroskedasticityTest: ARCH

F-statistic 0.877946 Prob. F(1,18) 0.3612

Obs*R-squared 0.930129 Prob. Chi-Square(1) 0.3348
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Ramsey RESET Test
Value df Probability
t-statistic 0.431204 6 0.6814
F-statistic 0.185937 (1, 6) 0.6814
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7
Series: Residuals

6| Sample 2002 2022
Observations 21

5 Mean 2.54e-16
Median 7.72e-05

4+ Maximum 0.017427
Minimum -0.019870

3] Std. Dev. 0.008606
Skewness -0.236075

5 Kurtosis 3.049195
Jarque-Bera  0.197178

e Probability ~ 0.906115

0

-0.02 -0.01 0.00 0.01 0.02

EVIEWS rab; Jo sbaxeVU ol sl e - jdual
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rMull Hypothesis: FTS is stationary
Exogenous: Constant

Bandwidth: O (Mewaey-\West automatic) using Bartlett kernel

FTS _sidiall

LM-Stat.
HKwiatkows Ki-Phillips-Schmidi-Shin test statistic 010523 .
Aoy ptotic critical values =: 120 lewel D 72900 __
5%0 lewvel 0. 4532300 __
1020 034700 __
“Fwiatkowski-Phillips-Schmidt-Shin (1992, Table 1)
Mull Hyp othesis: FTS is stationary
Exogenous : Constant, Linear Trend
Bandwidth: O (Meweaey-West autom atic) using Bartlett kerneal
LM-Stat.
EKwiatkows kKi-Phillips-Schmidit-Shin test statistic 009933
Asym ptotic critcal values™: 1% lewvel 021500 .
5% lewvel 014500 .
10%% lewvel 119200 .
*kaviatkowski-FPhillips-Schmidt-Shin (1992, Table 1)
INT _sdall
HMull Hypothesis: IMT is station ary
Exogenous: Constant
Bandwidth: 2 (Mewey-WWwest automatic) using Bartlett kern I
LrM-Stat.
FKwiatkowskKi-Fhillips-Schmidi-Shin test statistic D &S3830.
Asyim ptotic critical values=: 1 2% lewel O F2900_ .
520 lewel 0. 4532300
10 %0 0. 24700
Fhlwiatkows Ki-Phillips-Schmidt-Shin (1992, Table 1)
MNMull Hypothesis: INT is stationary
Exogenous: Constant Linear Trend
Bandwidth: 3 { NMeway-WWeaest automatic) using Bartlett kerneal
LM-Stat
EKwiatkowski-Phillips-Schm idt-Shin test statistic 017452
A yvmptotic critical values™: 1 %% lewel 021500
524 lewel 0. 14500 .
10%% lewvel O 119200
MCS _sial)

rMull Hypothesis: MCS is stationary
Exogenous: Constant

Bandwidth: 3 (M ewey-WWwest automatic) using Bartlett kerneal

L -Stat.

FHwiatkow sKi-Phillips-Schmidt-Shin test statistic

O I FTE3IS ..

Asymptotic critical values=:

126 lewel
S5 %0 lewel
1 0% laewel

O 73900,
O 45300
O 34700

FrFowiatkowsKi-Fhillips-Schmidt-Shin (19292, Table 1)

HMull Hypothesis: MOCS is stationary
Exogenous: Constant. Limnear Trend

Bandwidth - 2 (Meweewy- WWest automaatic) using Bartlett kermel

LMn-Stat.

Hwiatkowski-Phillips-Schmicdt-Shin test statistic

0 O9205

Ao yrmptotic oritcal values >

1 %2e lawel
5%a lewel
1 0OF0 laewel

O 21500 .
O 14500
O 11900 .

kawwiatkows kKi-FPhillips-Schmidi-Shin (1992, Table 1)
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RTIC siall

NMull Hypothesis: RTIC is siationary

Exogenous . Constant
Bandwidith: 2 (N eweyw Wes it autom atic) using B artl ett kermel

LM-Siat.
HKwiatkows Ki-Phillips-Schmidi-Shin test statistic O 4206
As v piotic critic al values >~ - 1 2% lewel O 73900
S%% lewel O A4SZ00
1T0%% laewe] O _ZA700

*Elwiatkows Ki-Phillips-Schmidi-Shin {1992, Table 1)

Hull Hypothesis: RTIC is stationary
Exogenous. Constant Linear Trend
Bandwidth: 1 (MeweyvWiWest autormatic ) using Bartlett ke mel

LMM-Stat.

FwiatkowsKi-Phillips-Schimidit-Shin test statistic (o)

Asyimptotic critical value s=: 126 lewvel o= .
5%a lewel O 1 4500
o1

10 %% lewvel

HHIC _sial)

MNMull Hypothesis: HHIC is stationary
Exogenous: Constant
Bandwidth: 3 (Mewey-West automatic) using Bartlett kernel

LM-Stat.
EwiatkowskKi-Phillips-Schmidi-Shin test statistic 0.34866._
Asym ptotic critical values®: 126 level 073900 __.
5% lewvel 0.46300___
10% level 0.24700___
MNMull Hypothesis: HHIC 1s stationary
Exogenous: Constant, Linear Trend
Bandwidth: 2 (MNMewewv\WWest autom atic) using Bartlett kemel
LM-Stat
Ao ptotic critical valueaes *: 126 level 021600...
5% lewvel 0.14600..
10% level 0.11900

EVIEWS09 oir 2 : il

oerdgedl § KPSS jlast Jo¥) 8 e Ol pinald &) i) dtys 102 43, goulll
D(INT) _sial)

Null Hypothesis:- DJ{MNT) is stationary
Exogenous:. Cons tant
EBandwidih: 2 (NMewey-VWest autom atic) using Bartleit kerme|

FKwiakowskKi-Phillips Schmidi-Shin testsitatistic

Acsym pitotic critcal values™~: 1 2% lewel
S %% lewel

TO%% lerwel

*w iatkow s KkKi-Phillips Schmidt-Shin (1992, Table 1)

MNMull Hypothesis: DIMNT ) is statonary
Erxogenous: Constamnt Limnear Tremnd
Bandwidth: 1 { Mew ey - WivWest automaatic) using Bartlett kermnel

As vy ptotic cri 1 2 lewel

5% lewel
1 0% laewel

Fhrawiatlkows ki-FPhillips-Schmidit-Shin (1992, Table 1)
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Dependent VVariable: HHIC

Method: ARDL

Date: 03/04/24 Time: 21:17

Sample (adjusted): 2002 2022

INncluded observations: 21 after adjustments
Maximum dependent lags: 2 (Autom atic selection)
Model selection method: Akaike info criterion (AIC)

Dynamic regressors (2 lags, automatic): RTIC INT MCS FTS

Fixed regressors: C
Number of models evalulated: 162
Selected Model: ARDL((A, 2, 2,2, 2)

Variable Coefficient Std. Error t-Statistic Prob.*
HHIC (1) -0.932035 0.395397 -2.357213 0.0505
RTIC 0.183938 0.055134 3.336195 o0.0125
RTIC (1) -0.055860 0.033554 -1.664762 0.1399
RTIC(-2) 0.113110 0.034800 3.250311 o.0141
INT -0.011382 0.002356 -4.831133 O0.0019
INT(C-1L) 0.013185 0.004176 3.157660 O0.0160
INT(-2) -0.003984 O0.003034 -1.312955 0.2306
MCsS -0.062379 O0.017145 -3.638277 0.0083
MCS-1) -0.042029 0.015702 -2.676685 0.0317
MCS(-2) 0.041966 0.012856 3.264263 0.0138
FTsS -0.198191 0.081485 -2.432246 0.0453
FTSdG-1) -0.016484 0.053711 -0.306891 O0.7679
FTS-2) 0.148751 0. 070970 2.095968 0.0743
C 1.091762 0.227618 4.79646 1L 0.0020
R-squared 0.965266 Mean dependent var 0.527889
Adjusted R-squared 0.900760 S.D. dependent var 0.046178
S.E. of regression 0.014a4547 Akaike info criterion -5.388129
Sum sqquared resid 0.0014a481 Schwwarz criterion -4.691780
Log likelihood 70.57535 Hannan-Quinn criter. -5.237003
F-statistic 14.96399 Durbin-Watson stat 2.1794a435

Prob(F-statistic)

*Note: p-values and any subsequent tests do not account for model

selection.

EVIEWS09 <> 4l

Bounds L1 ik :04 43 gl

ARBL Bounds Test

Date: 03/04/24 Time: 21:28

Sample: 2002 2022

Included observations: 21

Null Hypothesis: No long-run relationships exist

Test Statistic Value k

F-statistic 9.366107 4

Critical Value Bounds

Significance 10 Bound 11 Bound

10206 2.45 3.52
5020 2.86 4.01
2.5%0 3.25 4.49
120 3.74 5.06
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ARDL Cointegrating And Long Run Form
Dependent \VVariable: HHIC

Selected Model: ARDL(L, 2,2, 2, 2)
Date: 03/04/24 Time: 21:29

Sample: 2000 2022

Included observations: 21

Cointegrating Form

Variable Coefficient Std. Error t-Statistic Prob.
D(RTIC) 0.183938 O0.055134 3.336195 o0.0125
D(RTIC(-1) -0.1.13110 0.034800 -3.250311 o.0141
D(NT) -0.011382 O0.002356 -4.831133 o0.0019
DJ(NT-L) O0.003984 O0.003034 1.31 2955 0.2306
D(MCS) -0.062379 0.017145 -3.638277 o0.0083
D(MCsS(-1)) - 0.041966 0.012856 -3.264263 0.0138
D((FTS) -0.198191 O0.081485 -2.432246 0.0a453
D(FTSdG-1LY) -0.148751 O.070970 -2.095968 0.0743
CointEq(-1) -1.932035 0.395397 -4.886314 o0.0o0o18

Cointegqg — HHIC - (O0.1248*RTIC -O0.0011*INT -0.0323*MCS -0.0341*FTS +

0.5651 )

Long Run Coefficients

Variable Coefficient Std. Error t-Statistic Prob.
RTIC 0.12a4837 0.03a4823 3.584893 O0.0089
INT -0.001129 0.000197 -5.724674 O0.0007
MC s -0.032319 0.012709 -2.543030 0.0385
FTsS -0.034121 0.062983 -0.541754 0.6048
C O0.565084 0.005287 106.882416 O0.0000

EVIEWS09 <> uall
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 1.796365
Obs*R-squared 8.780368

Prob. F(2,5) 0.2583
Prob. Chi-Square(2) 0.0124

Heteroskedasticity Test:. ARCH

EVIEWS09 oir g2 : il

S bl ild Lt 107 (3 gl

F-statistic 0.877946
Obs*R-squared 0.930129

Prob. F(1,18) 0.3612
Prob. Chi-Square(1) 0.3348
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Ramsev RESET Test

Equation: UNTITLED
Specification: HHIC HHICG-1) RTIC RTICCL) RTICC2) INT INTGEL) INTE=2)

MCS MCS(-1L) MCS((-2) FTS FTS-LDL) FTSsS(-2)
Omitted Variables: Squares of fitted values

Value df Probability
-statistic 0. 431204 S o.e814
F-statistic 0. 185937 (L, &) o.es814
F-test summary:

Sum of Sqg... df NMean Sguares

Test SSR 4. A4ASE-05 a 4. AS5SE-05S
Restricted SSR O.0o0o14a481L 7 O. 000212
Unrestricted SSR oO. 001437 S 0. 000239
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Abstract

The aim of this study was to measure the impact of digital
infrastructure indicators on economic diversification in Algeria, during
the period from 2000 to 2022. Using an ARDL model. The study found
that there is a positive relationship between digital economy indicators
and economic diversification, by improving e-commerce, broadening the
economy, and supplying cutting-edge digital infrastructure, these factors
help Algeria become a desirable location for foreign investments and,
ultimately, achieve economic sustainability. However, there is a negative
correlation between Algeria's economic diversification and the measure
of revenue from communication services. This is because communication
services are expensive or their value has declined, which lowers
productivity and efficiency across a range of industries.

Keywords : Digital Infrastructure — Economic Diversification — Digital
Economy — Algeria.



