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Abstract :

Through this study, we aimed to show the
impact of refugees on the economic
growth of the EU States through a
standard study based on annual data for
the period 2000 to 2019, drawing on two
variables: The rate of GDP per capita
growth as a dependent variable represents
the economic growth and the annual
number of refugees represented by the
independent variable. The results showed
that the fixed-impact model was
appropriate for the study, and we found a
long-term and positive impact of the
refugee population index on the growth
rate and a long-term, one-way causal
relationship, depending on the common
integration and causation tests.
Keywords: economic growth, joint
integration, Causality, time series.
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Level 1st difference
Serie Test intercent Trend and none intercent Trend and none Résult
P intercept P intercept

t_
cDPp | ADF | statistic -0.095683 | -1.306121 | 0.748863 | -15.22381 | -15.31889 | -14.98738 1)

prob 0.9360 0.8527 0.8670 0.0000 0.0001 0.0001
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Level 1st difference
Serie Test . Trend and . Trend and Résult
intercept intercept none intercept intercept none

t- -
NUM | ADE | statistic -0.860145 | -0.752904 | 0.518359 | -1.904177 | -2.711122 1.804478 I(1)

prob 0.7767 0.9516 0.8179 0.3230 0.2437 0.0685
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Sgiwdl @ 8 i
(Z) Aadaadd B g1 i ilybisl il 2(04) oy Jouie!
Serie Test Level Résult
intercept Trend and None
intercept
Z | ADF t-statistic | -6.857718 -12.33984 -7.022135 LEVEL
prob 0.0000 0.0000 0.0000

e-views 9. zaliy (e sleze¥ls &>l slae] (o 2yiuall

O de @Sl Lusley aild 4 @8y Jouzdl (0 Lple bzl mludl s (0
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DGDPP = 0.357610712198*DNUM - 1.82945092572*Z(-1)
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Null Hypothesis : F-Statistic Prob
DUNM does not Granger Cause DGDPP 16.5022 0.0216
DGDPP does not Granger Cause DNUM 0.98665 0.5400
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Ly Sl pdies Huoldl Sl Bueld :(01) o3, G=lo
ile Edit Object View Proc Quick Options Add-ins Window Help

[T] Workfile: CLASSEURL - (c\usershlenovodocumentsiclasseurlwnfl) [ o |[ 3 |[ 28 |
[ViewIProcIDbjectlSaveIFreezeIDetails+..’—IShowlFetchIStorelDelete[GeanSample-

Range: 20102019 — 10 obs Filter; *
Sample: 2010 2019 — 10 obs Order: Name
annee | -

% c [B) Group: UNTITLED Worlkfile: CLASSEURL:Classeurll, [= =] =]
% fgndpg [ViewIProcIObjectIPrintINameIFreeze Defautt vlSortlEdit+..’—lSmpl+!-ICompare+J-
& adpp GDPP | NUM ANNEE | [ [
& gdpp0d GDPP NUM ANNEE -
4 ng 2010 3203164 1156240 2010 B
&4 num 2011 35716.27 1153553 2011
8 num2 2012 33158.79 1189799 2012
bA resid 2013 34564.11 850970 2013

2014 3524321 980180 2014

2015 3047374 12141010 2015 E

2016 331162.70 1769820 2016

2017 33029.99 2166038 2017

2018 356559.76 2363112 2018

2019 3484330 2691632 2019

ULl Joudl il Sbly e slaze¥l aim Ll slae ¢ :yall
sl Jomil e 389 Uil memias £3545 1(02) 03 Glo
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Wariable Coeflicient Std. Error t-Statistic Prob.
OrUIM 0.357611 0.072255 4.949290 0.0001
2(-1) -1.828451 0187488  -8.757180 0.0000
R-squared 0.849149 WMean dependentvar 9439632
Adjusted R-=zquared 0.840276 5.0 dependentvar 1467372
S.E. ofregression 58644.28 Akaike info criterion 24 395687
Sum squared resid 5.85E+10 Schwarz criterion 24 99508
Laog likelihood -234 5088 Hannan-Quinn criter. 24 91249
Durbin-Watson stat 1.384006

e-views 9. maliys e sleie¥ly &l slue| o sl
il Ad! jlas ) :(03) o3, Gxle
Sample: 2000 2019

Included observations: 14

Lag LogL LR FPE AIC 5C HQ

0 -379.5787 MNA 1.62e+21 54.51124 54.60253 54.50279
1 -361.2558 28.79314 2.12e+20 52.46511 52.73899 52.43975
2 -360.2460 1.298285 3.42e+20 52.89228 53.34875 52.85003
3 -349.0518 11.19414 1.40e+20 51.86455 52.50360 51.80539
4 -332.8838 11.54860% 3.26e+19% 50.12626 50.94790 50.05020
5 -324.6291 3.537710 3.29e+19 49.51845* 50.52268* 49.42549%

*indicates lag order selected by the criterion

LR: sequential modified LR test statistic (each test at 5% level)
FPE: Final prediction error

AIC: Akaike information criterion

SC: Schwarz information criterion

HQ: Hannan-Quinn information criterion

e-views 9. maliy e sleie¥l ALl slue] oo 1 yall
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