e (2014-1980) 3,281 - ARDL 353 slaswial a3 2l 03" 31241 2 oobanVlpall o b 2 LM

DB AR e g Ly sl A S B R

A G ealadyl wdl Jo o dadl 8 Lyt g
"2014-1980) & il S+ ARDL 75 aldseisly dewld dul 3"

by dud.s b sus. s
" el 33kl " ol a3kl
FBEN IS WS S PP A =il s dnal

t ezl

el @ bawzel aly ((2014-1980) & 2l IS 1341 3 @obasV) yodl Jo odadl @ LW ST o 5 (U] 2l ) s it
ARDL ¢ 5,0 oo 1 el gl V) 2358 plasscaly (MRW) Ll ag) = oSl ¢ 5 o Bmamdl z Y1 25 e

sde by ldadly (JLaY) ol W) ol sl o doV il b a5 @ sy Lawl s 3 L) o o) Sl s

Ll & el e s Y S5y BnSe Bl adn OF b (Rl 1 ) e

ARDL 1 (sslas¥) ol cadadl (s JUI ) i tidll SledSD)

Résumeé:

L’objectif de cette étude est d’analyser 1’'impact de I’investissement dans 1’éducation- sur la croissance
économique a long terme en Algérie durant la période (1980-2014), en utilisant la fonction de production cumulée de
Mankiew - Romer et Weil, et en appliquant I’approche ARDL.

Les résultats de notre étude ont relevé 1’existence d’une relation équilibrée a long terme entre 1’indice de la
croissance économique (produit intérieur brut) et ’indice d’éducation (moyenne d’années d’étude).

Malgré I’impact négatif que nous avons relevé dans notre estimation économétrique, on ne peut pas négliger le
role primordial de I’investissement dans le capital humain a travers 1’éducation dans le renforcement de la croissance
économique.

Mots clés : Capital humain, éducation, croissance économique, Algérie, ARDL.
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Akalke Information Criteria (top 20 models) Schwarz Grtera (op 20 models)
Hannan-Quinn Criteria (top 20 models)
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Breusch-Godirey Serial Correlation LM Test Heteroskedasticit Test Breusch-Pagan-Godrey
F-statistic 1413061 Prob. F(2,22) 02646  Fstatistic 0500280 Prob. F(824) 07761
Obs"R-squared 3756508 Prob. Chi-Square(2) 01528 QpsrR.squared 5425545 Prob. Chi.Square(@) 07413
StaledexplainedSS 2851356 Prob. Chi-Square(s) 09428 g
Test Equation Series: Residuals
Dependent Variable: RESID Semple 1662
Dependent var TestEquation 7 — Semple 1662 2014
e Time: 22:52 Dependent Variable: RESID"2 Obsenatons 13
Sample: 1962 2 Method: Least Squaree
Included obsenations: 33 gj::p?eﬂ’lgg?;"l‘e 2282 6
Presample missing value lagged residuals setto zero \
Included obsenations: 33 Vean 190615
variaole Coefficient _ Std. Emor __t-Statistic __Prob. ! 4
Variable Coeffident  Std.Ermor _ tStatistic_ Prob d \/eman 00001
LGDP(-1) 0094972 0145428 0653050 05205 Vasimum  €.013974
LGDP(-2) 0056356 0106932 -0.527028 06034 c 0005376 0006780 0792807 04358 " 0020157
LH 0004475 0190122 0023535 09814 LGDP(-1) 0000117 0001323 -0087772 09308 om0/
LH(-1) -0.025274  0.168391  -0.150092  0.8821 LGDP(-2) -0.000464  0.001000 -0.463708  0.6470 Std. Dev. 0007857
Lk 0015826 0029257 0540934 05940 LH 0001806 0001900 0950767 03512 o
H SHeuness 5
o 0007061  0.026419 0267267 07918 LHED 0000944 0001683 0560701 05802 Skevmess 0456508
X -0.000179 0052840  -0.003383 09973 LK 0000105 0000280 0374816 07111 Kurtosis 7904178
e DousIST  pOoress 0olamer  oreeT LL 00033 0000283 1284505 02112
AT = e X sooorz oooos  tamen otest
RESID(-2) 0305570 0222154 1375488 01828 JrqueBea 1158307
R-squared 0.164410 Wean dependentvar 599805 1 Probabity (560022
R-squared 0113837 Mean dependentvar 190815 robabiity (380922
Adjusted R-squared -0.288965 SD.dependentvar 0.007857 Adusted R-squared 0114119 SD. dependentvar 858505
SE. of regression 0008920  Akaike info criterion -6.339867 SE ofregression Q.06E-05  Akaike info criterion -15.85317
Sum squared resid 0001750  Schwarz criterion -5.841031 Sum squared resid TL97E-07  Schwarz criterion 1514503 ) ———
Log likelihood 115.6078 Hannan-Quinn criter. -6.172024  Log likelihood 265.6273  Hannan-Quinn criter. -15.41584 ) 201 0t ot
F-statistic 0282612 Durbin-Watson stat 2084798 Fstatistic 0520280 Durbin-Watson stat 2207548 0 -
Prob(F-statistic) 0.978493 Prob(F-statistic) 0.776114
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Model selection method: Akaike info criterion (AIC)
e eesore (1130, sulomatie) LALKLL X Caintegrating Form
= - SomCetioss AR 051
. " Note: final equation sample IS Iarger than selection sample Fp— P
- Variatle Cosficient St Eror  tStatistic  Prob* DILH) 0451445 0190235 2425657 00232
Signifi 10 Bound 1 Bound LGDP(-1) 0.370472 0.133051 2784426 0.0103 8?\:@ g S;gsg; g gg:g;g ; éggg;g ggggg
0% 245 52 LGDP{-2) 0.204845 0.100124 2.045922 0.0519 DILX) 0332043 0.050074 5531588 0.0000
b §§§ ggé u:()jm S ﬁ;;:g Elgggig ; :gggg; 3333@ CointEq(-1) 0424682 0060884  5.076002  0.0000
o Ot Otodse  suemens  oovss Cointeq = LGDP - (0.0050°LH + 0 5140¢LK + 0 1650°LL + 0.3544°LX +
LX 0332943 0050974 6531588  0.0000 23882)
LX(-1) -0.182426 0.054774  -3.330532 0.0028
| = EESS B mmams
year lgdp 1h 1k 1l Ix
1980 28.38792527796125 1.033184483345655 27.53280612569862 15.07711999509857 26.88230787144531
1981 28.41748404224014 1.11382925447297 27.56430484820765 15.1082631746758  26.88530336967778
1982 28.47951947183731 1.188452992667899 27.59191999033814 15.14055166221812 26.98243005301052
1983 28.53211195065384 1.257892646315366 27.64166208336342 15.17125679012028 27.04258401512798
1984 28.58660010307664 1.322821938164317 27.67702922137265 15.205243998665 27.09801872707577
1985 28.6229320058379  1.383791230901772 27.69976871296944 15.23695968515854 27.12368645000462
1986 28.62692403708751 1.420695787837221 27.63469670249291 15.26737072488412 27.12068197181298
1987 28.61989944708044 1.456286732939926 27.45437319074856 15.30077362558351 27.17895081924669
1988 28.60984905575994 1.490654376444133 27.40097240210934 15.33071031576967 27.18294282667517
1989 28.65290856590366 1.523880024072454 27.44690132535753 15.36348043050489 27.25990388771312
1990 28.66087674131587 1.556037135706985 27.42975513840906 15.64216424712092 27.29333866599974
1991 28.64880415416892 1.583914955203012 27.27075944104164 15.68721319145004 27.28429799960593
1992 28.66664409490204 1.611036633797797 27.2915419866696  15.73178325311365 27.32255663166197
1993 28.64542045067727 1.637442108843698 27.25901873085077 15.775896567207 27.30337388238373
1994 28.63637974087912 1.663168234855068 27.26400630268842 15.81981952584227 27.26878241326357
1995 28.67367547541114 1.68824909285839  27.2935650848229  15.86361570341812 27.32987748570109
1996 28.71385725034836 1.697815023051513 27.32796650694614 15.90610529587348 27.40219816472936
1997 28.72479718977419 1.707290312601605 27.3359346903281  15.93099758478448 27.46329329824642
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1998

1999

2000

2001

2002

2003

2004

2005

2006

2007

2008

2009

2010

2011

2012

2013

2014
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28.7745393160054

28.80603799811181

28.84352334575338

28.87316365407694

28.92774012322867

28.99728365068263

29.03940039958624

29.09679903545086

29.11350361697434

29.14667602938749

29.1700031722001

29.1861938316189

29.22189050950054

29.25039891556416

29.28358964495671

29.31088996540636

29.34808093937959
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1.716676663103699

1.725975728682052

1.735189117739661

1.730593033990567

1.725975728682052

1.721337004931507

1.716676663103699

1.711994500759193

1.752325399982648

1.791092580240352

1.82841278687609

1.864390160262962

1.899117987548554

1.932969637779579

1.965712776351493

1.997417706201245

2.028148247292285

27.36840186501595

27.39504381319673

27.45649633501104

27.50879646180812

27.58987402449407

27.63161481378838

27.71074901953227

27.78897098812288

27.84867559297244

27.94533521479695

28.06252279355123

28.14702266830744

28.21424098651463

28.24244442754389

28.31185498265653

28.39435620416827

28.456015584555

15.9559809926731

15.98058228364237

16.00451623021981

16.02946266896862

16.05315736992741

16.07604467237977

16.09857373225979

16.12070574170596

16.14122606834717

16.16059962216239

16.17914192504341

16.19725113439557

16.22181888700509

16.24097235848045

16.26135148258773

16.3004853720957

16.31507993266638

27.48015034888839

27.53841930517941

27.60010721745869

27.57328315182885

27.62640990059793

27.69902349971113

27.73010874309572

27.78743327952978

27.76579235587463

27.75565471281543

27.73130709588145

27.62466292540717

27.6249161987858

27.59716669762483

27.55871925792213

27.50012602805402

27.50216377716127
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