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Abstract:
This study examines the impact of technological innovation on economic growth
in algeria using the ARDL model, during the period (1990-2022).
The results of the bounds test showed the existence of a Cointegration
relationship between the variables of the study (GDP per capita, patents,
physical capital, number of scientific and technological innovation index leads

to an increase in economic growth in algeria.
Keywords: technological innovation, economic growth, algeria, ARDL Model.
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Case 2: Restricted Constant and No Trend

Variable Coefficient  Std. Error t-Statistic Prob.
D(LART) 0.332504 0.135077 2.461587 0.0248
D(LART(-1)) 0.310129  0.178576 1.736673 0.1005
D(LK) -0.028262 0.369023 -0.076587 0.9398
D(LK(-1)) 0.284995 0.344936 0.826226 0.4201
CointEq(-1)* -0.227872  0.037513 -6.074538 0.0000
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summary (LGDP)

Min. 1st Qu. Median Mean 3rd Qu. Max.
7.291 7.485 8.118 7.965 8.336 8.632
summary(LIT)

Min. 1st Qu. Median Mean 3rd Qu. Max.
1.792 3.526 4.078 4.012 4.663 5.737
summary (LK)

Min. 1st Qu. Median Mean 3rd Qu. Max.
2.965 3.154 3.587 3.652 4.195 4.343
summary (LART)

Min. 1st Qu. Median Mean 3rd Qu. Max .
4.554 5.706 7.146 6.952 8.167 9.244
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adf.test(LGDP)
Augmented Dickey-Fuller Test

data: LGDP
Dickey-Fuller
0.6023
alternative hypothesis: stationary

-1.9241, Lag order = 3, p-value

>adf.test(dLGDP)
Augmented Dickey-Fuller Test
data: dLGDP

Dickey-Fuller -2.1987, Lag order = 3, p-value
alternativehypothesis: stationary

= 0.03

pp.test(LGDP)

Phillips-Perron Unit Root Test

data: LGDP

Dickey-Fuller z(alpha) = -7.5533, Truncation Tag
parameter = 3, p-value =

0.6469

alternative hypothesis: stationary
>pp .test(dLGDP)

Phillips-Perron Unit Root Test
data: dLGDP
Dickey-Fuller z(alpha)

parameter 2, p-value
0.01

-26.154, Truncation Tag
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adf.test(LIT)

Augmented Dickey-Fuller Test

data: LIT
Dickey-Fuller = -5.5679, Lag order = 3, p-value =
0.01
adf.test(dLIT)
Augmented Dickey-Fuller Test
data: dLIT
Dickey-Fuller = -5.7812, Lag order = 3, p-value =
0.01
Phillips-Perron Unit Root Test
data: LIT
Dickey-Fuller = -3.1741, Truncation lag parameter
= 3, p-value = 0.119
>PP.test(dLIT)
PhilTlips-Perron Unit Root Test
data: dLIT
Dickey-Fuller = -7.5621, Truncation lag parameter
= 2, p-value = 0.01
adf.test(LART)
Augmented Dickey-Fuller Test
data: LART
Dickey-Fuller = -2.5066, Lag order = 3, p-value =
0.3771
alternative hypothesis: stationary
>adf.test(dLART)
Augmented Dickey-Fuller Test
data: dLART
Dickey-Fuller = -3.9767, Lag order = 3, p-value =

0.01
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P.test(LART)

Phillips-Perron Unit Root Test

data: LART

Dickey-Fuller = -2.358, Truncation lag parameter
3, p-value = 0.4345

>PP.test(dLART)

Phillips-Perron Unit Root Test

data: dLART

Dickey-Fuller = -5.642, Truncation lag parameter
2, p-value = 0.01

adf.test(LK)

Augmented Dickey-Fuller Test
data: LK
Dickey-Fuller = -1.2627, Lag order = 3, p-value
giggénative hypothesis: stationary
>adf.test(dLK)

Augmented Dickey-Fuller Test
data: dLK

Dickey-Fuller = -2.9182, Lag order = 3, p-value
0.036

pp.test(LK)
Phillips-Perron Unit Root Test

data: LK
Dickey-Fuller z(alpha)
parameter = 3, p-value
0.6641

alternative hypothesis: stationary

-7.2904, Truncation lag

>pp . test(dLK)
Phillips-Perron Unit Root Test

data: dLK
Dickey-Fuller z(alpha)
parameter = 2, p-value
0.01

-28.992, Truncation Tag
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VARselect(YA,lag.max = 2)

$selection
AIC(n) HQ(n) sc(n) FPE(n)
1 1 1 1
$criteria
1 2

AIC(n) -1.742805e+01 -1.688407e+01
HQ(n) -1.712647e+01 -1.634123e+01
SC(n) -1.650290e+01 -1.521879e+01
FPE(n) 2.729174e-08 4.979766e-08

PESARAN, SHIN AND SMITH (2001) COINTEGRATION TEST

Observations: 32
Number of Regressors (k): 3

Case: 1

- F-test
Cmmm——— I(0) -——————--—--- I(1) ----- >

10% critical value 2.618 3.532
5% critical value 3.164 4.194
1% critical value 4.428 5.816

F-statistic = 4.32715918713531




Levels Equation
Case 2: Restricted Constant and No Trend

Variable Coefficient  Std. Error t-Statistic Prob.
LIT 1.397242 0.817245 1.709698 0.1055
LART -0.719667 0.972641 -0.739910 0.4695
LKO1 0.719058 2.117057 0.339650 0.7383
C 3.509595 2.108589 1.664428 0.1143

EC = LGDP - (1.3972*LIT -0.7197*LART + 0.7191*LKO01 + 3.5096)
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Breusch-Godfrey Test for the autocorrelation in residuals:

Breusch-Godfrey test for serial correlation of order
up to 1

data: modelFull$model
LM test = 3.807e-05, dfl = 1, df2 15, p-value = 0.9952

Breusch-Pagan Test for the homoskedasticity of residuals:
studentized Breusch-Pagan test

data: modelFull$model
BP = 20.062, df = 13, p-value = 0.09368

Ramsey's RESET Test for model specification:
RESET test

data: modelECM$model
RESET = 1.1914, dfl = 2, df2 = 18, p-value = 0.3266

JarqueBera Test

data: r
X-squared = 1.0177, df = 2, p-value = 0.6012




