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Résumé :Cette étude vise a mesurer l'impact des flux financiers de la diaspora sur le
développement économique a long terme en Algérie sur la période (1990-2022), en
utilisant le modéle de régression autorégressive a retards distribués (ARDL). Les résultats
de I'étude ont conclu a I'existence d'une relation d'équilibre a long terme entre les flux
financiers de la diaspora et le développement économique. Il a été constaté qu'une
augmentation de 1 % des flux financiers de la diaspora entraine une augmentation de 0,10
% du PIB par habitant. Les résultats de I'estimation ont également montré que les flux
financiers de la diaspora (REM) ont un effet positif et significatif sur le développement
économique (GDPH) en Algérie, a court et a long terme.

Mots-clés : Flux financiers de la diaspora; Développement économique; Algérie; Modéle
ARDL.
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Akailke Information Criteria (top 20 models)
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Dependent Wariable: LGDP
Method: ARDL

Date: 11/22/22  Time: 2218

Sample (adjusted): 1991 2022

Included cbhsenrations: 32 after adjustments
Maximum dependent lags: 4 (Automatic selection}
Model selection method: Akaike info criterion (ANC)
Crwnamic regressors (4 lags, autlomatic): LREM
Fixed regressors: C

rMumber of models evalulated: 20

Selected Model: ARDL(1, O)

Mote: fimal equation sample is larger than selection sample

Wariable Coefficient Std. Error t-Statistic Prob_ =
LGP (-1) 0.911125 0.058641 15.532724 00000
LREM 0_009559 0.005579 1. 715213 00370
L 0.5319240 D.424116 1.264232 02192
R-sguared 0924754 Mean dependent var T 956151
Adjusted R-squared .919565 S.D. dependant var 0.4713240
S_E. of regraession Q133877 Alkaike imfo criterion -1.097721
Sum sqguared resid 518216 Schwarz criterion -0 980300
Log likelihood 20 563254 Hannman-Cuinn criter. -1.052173
F-statistic 1FE. 2021 Dwurbin-WWatson stat 1.727&53

Frob(F-statistic) [ s Tatulalul]

“Mote: p-walues and any subseqguent tests do not account for model
selection_
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Gobug apuxtll Jalas ¢ Llasy (ARDL(1,0) z 39 a3 gl Jga M5 (e
Ll e Giazes @1 Sladl e %92 s Aatad) lpaall of gay lday 0.92
laz Juls Jisla 5o pgenll de ozl Jisla fes J505% 0.8 Ly Loy (Auoliais)
i Hlas | Aagd of Lasdl ells J) 28LaYl oz dgeil) Aypwatll 5,u0all e AYs
Ao 48 ISS z3gaill o ay Las Wgull dayall (e ST (F-stat=178.2021) 4 geuxl
& Sz G bl s e 5yaall 4 Jazadl paall of gay liag dginey 4blas)
Lginng Ablas] A5 Ual Ly Lall 2JWI e bgmtll dalasil Lasigepalall pasl
oo il iy aall Balard¥ daall e Lol ) ada Lee <%0.5850us Lic
Alyudl 358 M5 ! § bl il Sz

(Bounds test) sgux! e jlas | mili :(03) Jguzd!

ARDL Bounds Test

Date: 10/31/23 Time: 13:36

Sample: 1991 2022

Included observations: 32

MNull Hypothesis: No long-run relationships exist

Test Statistic Value k

F-statistic 11.19853 1

Critical Value Bounds

Significance 10 Bound 11 Bound
10% 4.04 4.78
5% 4.94 5.73
2.5% 577 6.68
1% 6.84 7.84

Eviews 10zeli s Siloyiea e Toliy e L1 slue) oo syl

ol «(2) @8y Jouztl & (ARDL Bounds test) sgus| g slas @ils e lely
Syt die ¥ uml) Aoyl dagadll (o ST (F-stat =11.19) Logumell dagall o
GITHp albudl s ol JassHpaosdl 2,8 (a8, ol Aydige %5 10%.%71 Ggne
el @ Jlez] oo 558l caas Bakie o J2¥1 Aligls 453ls5 A8Me 929 J) add
(REM) (Agmsead! cdbg=all) 2Ll oo Lylaell cDlgzall §LoB pdiag (GDPH)
(ARDL- ECM)laie)| muzsas Julaag Jo¥1 dighs 8Mall yyud5.4.3

a5 (o Y Aolyldl e il i oy J2¥1 Al duiled AN 3929 (e Bazill day
adll J2¥ 3 @Ml ey ) Uasedl uzesat Jolaag Joshall J2¥ clalas
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Long Run Coefficients

Variable Coefficient  Std. Error t-Statistic ~ Prob.
LREM 0.107666 0.067888 1.585945  0.0236
C 5.985281 1.306086  4.582607 0.0001

Eviews 10 moliyy @loysen e Teliy co Ll slue) oo 2 yiuall

g B e O z3sed (& ¥ Al A8Mall IS puzes @3 el (05) @y Jouzddl (e
szdl) il oo &yledl cDgall Slobpiies (GDPH) bl mildl Jlaz] (ye 5,41
:JW Aslalls (REM) (dpasesd!

[ LGDPH= 5.9852+U.1U/6"LKEIVI ]

(addl Jo¥ (395 oilelas) (ARDL- ECM) Unidd| mexsad 7 3gd puohd3 5.3

il Jo¥ 03lg5 Slelan z3ges pads 2mdi (05) oy Jod

Cointegrating Form

Variable Coefficient Std. Error t-Statistic Prab.
D(LREM) 0.009569 0.005579 1.715213 0.0370
CointEq(-1) -0.088875 0.058641 -1.515562 0.0005

Eviews 10 moliyy ol yee e Tolyy o ldl slae] oo s yuuall

Jolas Zalas of Laodls oo (ECM) el muesn 7 3908 aas giliad sdlel Jgazll o
P07 Gyt dis Aslas| Ligine 939(-0.088)allus 5)LilCointEq(-1)lasl muzsas u>
miad @y Ao S @ 4 am LeacJ2¥ Aligh 43lsddl A8Mall Ans JeuShy Lo Iy
ALl saall slasl 0% 8.8

GS}QJJ' 4o dwlys.6.3

Ll el cro ¥ Al SLAL) e 09lsg 7 300l Aodls (e STl
A Apn e sl
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ﬁ

t-statistic 1.048406

Prob:0.3034

F-statistic 1.099154

F-statistic0.098083

Prob:0.3034

Prob. F(2,27) 0.9069

Obs*R-squared0.230817

|
|

.0977950F-statistic

Prob. Chi-Square (2)0.8910

Prob. F (1,29)0.7567

Obs*R-squared0.104189

Prob. Chi-Square (1)0.7469

|
|

Jarque- Bera

3.126437

|
|

t-statistic 1.048406

Prob:
0.2094

Prob:0.3034

F-statistic 1.099154

|
|

F-statistic0.098083

Prob:0.3034

Prob. F (2,27) 0.9069

Obs*R-squared0.230817

|
|

.0977950F-statistic

Prob. Chi-Square (2)0.8910

Prob. F (1,29)0.7567

Obs*R-squared0.104189

|
|

Jarque- Bera

3.126437

Prob. Chi-Square (1)0.7469

Prob:
0.2094
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3lodl cnls (0ld) Luiles e pais @) iadall 25,8 Joud @5 Le s (09
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poke Ot Lo (%05 Lgian Sotum s zigedll @5LA0u¥] (10 o8 I Indee
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Saslall Gladll lagk astny | DTS @l (02) 68, KA
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[ CUSUM of Squares 5% Significance | [ — cusUM —— 5% Significance |
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