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Abstract :

This study aimed to try to know the extent of the impact of public spending on
economic growth in the Arab countries, the sample included 13 Arab countries, and
the aspects of public spending were, total national public spending, total consumer
spending and total military spending, while economic growth is determined by the
gross domestic product. During the period (2000-2018), a standard study was carried
out using data analysis methodology, depending on the method of R.studio , and it
was concluded that there are individual effects due to the specificity of each country
in terms of public spending and its relationship to economic growth .

Key wards: public expenditure, economic growth.
Résumé :

Cette ¢tude visait a essayer de connaitre I’ampleur de I'impact des dépenses
publiques sur la croissance économique dans les pays arabes, I’échantillon
comprenait 13 pays arabes, et les aspects des dépenses publiques étaient, les dépenses
publiques nationales totales, les dépenses totales de consommation et les dépenses
militaires totales, tandis que la croissance économique est déterminée par le produit
intérieur brut .Au cours de la période (2000-2018), une étude standard a été réalisée
en utilisant la méthodologie d’analyse des données, en fonction de la méthode de
R.studio,et elle a été¢ conclu qu’il existe des effets individuels dus a la spécificité¢ de
chaque pays en termes de public les dépenses et leur relation avec la croissance
¢conomique .

Les mots clés : dépenses publique, croissance économique.
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Pooling Model

call:
pIm(formula = log(GDP) ~ log(DAb) + log(CON) + Tog(MIL), data = pdata,
model = "pooling")

Unbalanced Panel: n = 13, T = 14-19, N = 232

Residuals:
Min. 1st Qu. Median 3rd Qu. Max .
-0.360609 -0.134001 0.014498 0.100257 0.550194

Coefficients:
EstimateStd. Error t-value Pr(>|t]|)
(Intercept) -0.222678 0.249009 -0.8943 0.37213

Tog (DAb) 1.088873 0.101324 10.7465 < 2e-16 ***

Tog (CON) -0.228858 0.094649 -2.4180 0.01639 *

Tog(MIL) 0.168852 0.018709 9.0252< 2e-16 ***

Signif. codes: 0 ‘#***’ (0.001 ‘**’ 0.01 ‘*’ 0.05 “.” 0.1 “ * 1
Total Sum of Squares: 381.49

Residual Sum of Squares: 6.1781

R-Squared: 0.98381

Adj. R-Squared: 0.98359

F-statistic: 4616.92 on 3 and 228 DF, p-value: < 2.22e-16

> femethod=pIm(log(GDP)~Tog(DAP)+Tog(CON)+Tog(MIL) ,data=pdata,model="within")
> summary (femethod)

oneway (individual) effect within Model

call:
pIm(formula = log(GDP) ~ log(DAb) + log(CON) + Tog(MIL), data = pdata,
model = "within")

Unbalanced Panel: n = 13, T = 14-19, N = 232

Residuals:
Min. 1st Qu. Median 3rd Qu. Max.
-0.3278023 -0.0393788 0.0022411 0.0369929 0.3362320

Coefficients:

Estimate std. Error t-value Pr(>|t|)
Tog(DAb) 0.9681154 0.1050289 9.2176 <2e-16 ***
Tog(CON) -0.0090090 0.1075731 -0.0837 0.9333
Tog(MIL) 0.0044674 0.0344160 0.1298 0.8968

Signif. codes: 0 ‘***’ 0.001 ‘**’ 0.01 ‘*’ 0.05 “.” 0.1 “ * 1

Total Sum of Squares: 57.362

Residual Sum of Squares: 2.1251

R-Squared: 0.96295

Adj. R-Squared: 0.96038

F-statistic: 1871.45 on 3 and 216 DF, p-value: < 2.22e-16
>pFtest(femethod, pooledmethod)

F _test for individual effects

data: Tlog(GbP) ~ log(DAb) + Tog(CON) + Tog(MIL)
F = 34.329, dfl = 12, df2 = 216, p-value < 2.2e-16
alternative hypothesis: significant effects

> fixed_dummy=Tm(Tog(GDP)~Tog(DAP)+1og(CON)+log(MIL)+factor(Country)-1,data=pdata)

(fixed _dummy)



call:
Tm(formula =

1, data = pdata)
Residuals:

Min 1Q Median

-0.32780 -0.03938 0.00224
Coefficients:

Tog(DAP)

Tog (CON)

Tog(MIL)
factor(Country)ALGERIE
factor(Country)Bahrain
factor(Country)Egypt
factor(Country)Jordan
factor(Country)Kuwait
factor(Country)Lebanon
factor(Country)Mauritania
factor(Country)Morocco

factor(Country)Sauddi Arabia

factor(Country)Sudan
factor(Country)Sultanate of

factor(Country)The united Arab Emirates

factor(Country)Tunisia

0 e

Signif. codes:

' 0.001 ‘x*

3Q Max
0.03699 0.33623

Estimate std.
.105029
.107573
.034416
.346118
.324880
.369018
.337747
.346679
.344061
.307321
.349887
.366699
.341409
.334271
.359851
.346946

H 0.1 [ 1

0.968115
-0.009009
.004467
.026731
.056093
.901367
.664382
.254650
.696989
.605587
.843001
.179964
.854125
.103263
.154585
.848174

> 0.05 ‘.

Oman

OFRFRORFROOORrROORrRRrRO
[cleololololololololololololelele)]

' 0.01 ‘%

Error t value

Residual standard error: 0.09919 on 216 degrees of freedom
(15 observations deleted due to missingness)

Multiple R-squared: 1,

F-statistic: 9.057e+05 on 16 and 216 DF,

Adjusted R-squared:

1

p-value: < 2.2e-16

1

|
NWWNWNERENWRERENWNOOW

.218
.084
.130
.966
.251
.443
.967
.619
.026
.971
.409
.218
.502
.301
.209
.445

Tog(GDP) ~ log(DAb) + Tog(CON) + Tog(MIL) + factor(Country) -

Pr(>|tl)

< ze_l6 B
.933334
.896841
.003352 =*=*
.001335 =*=*
.015385 *
.050452 .
.000368 ***
.044018 *
.050054 .
.016819 *
.001490 *=*
.013099 *
.001129 =*=*
.001537 *=*
.015299 *

[eleoleoleolololololololololoNole]

> remethod=pIm(log(GDP)~Tog(DAP)+Tog(CON)+Tog(MIL),data=pdata,model="random")

> summary(remethod)

oneway (individual) effect Random Effect Model

(swamy-Arora's transformation)

call:

pIm(formula = log(GDP) ~ log(DAb) + log(CON) + Tog(MIL), data

model = "random")

Unbalanced Panel: n = 13, T

Effects:
varstd.dev share

= 14-19, N = 232

idiosyncratic 0.009839 0.099189 0.319

individual

0.021024 0.144998 0.681

theta:

Min. 1st Qu. Median Mean 3rd Qu. Max.
0.8202 0.8408 0.8450 0.8404 0.8450 0.8450
Residuals:

Min. 1st Qu. Median Mean 3rd Qu. Max.
-0.28498 -0.05318 -0.00736 0.00018 0.03963 0.37627
Coefficients:

Estimate Std. Error z-value Pr(>|z|)
(Intercept) 0.712686 0.328473 2.1697 0.03003 *
Tog(DAb) 0.937008 0.102999 9.0973 < 2e-16 ***
Tog (CON) -0.011026 0.104758 -0.1053 0.91617
Tog(MIL) 0.052917 0.031184 1.6969 0.08972 .
Signif. codes: 0 ‘***’ (0.001 ‘**’ 0.01 ‘*’ 0.05 ‘.

Total Sum of Squares:

72.

998

Residual sum of Squares: 2.3292

R-Squared: 0.9681

ki 0.1 [ 1

1

pdata,



3

P

Adj. R-Squared: 0.96768
Chisqg: 6917.58 on 3 DF, p-value: < 2.22e-16
>phtest(femethod, remethod)
Hausman Test
data: Tog(GDP) ~ Tog(DAb) + 1og(CON) + Tog(MIL)
968

chisq = 8.9708, df = 3, p-value = 0.0
alternative hypothes1s one model 1s 1ncons1stent

Breusch-pPagan test

data: Tog (GDP) ~ log(DAP) + 1og(CON) + log(MIL)
BP = 6. 26 df = 3, p-value = 0.0993

Breusch-Godfrey/wooldridge test for serial correlation in panel models

data: Tog(GbP) ~ log(DAb) + Tog(CON) + Tog(MIL)
chisq = 131.86, df = 14, p-value < 2.2e-16
alternative hypothesis: serial correlation in idiosyncratic errors

method = "arellano” estimation Robuste

t test of coefficients:

Estimate Std. Error t value Pr(G|t])
Tog(DAb) 0.9681154 0.1304411 7.4219 2.621le-12 ***
Tog(CON) -0.0090090 0.1485788 -0.0606 0.9517
Tog(MIL) 0.0044674 0.0772681 0.0578 0.9539

Signif. codes: 0 ‘***’ 0.001 ‘**’ 0.01 ‘*’ 0.05 ‘.” 0.1 “ 1
II)Modelesdynamiques

Pooling Model

call:
pIm(formula = log(GDP) ~ lag(log(GDbP)) + lag(log(DAP)), data = pdata,
model = "pooling", index = c("Country", "years"))

Unbalanced Panel: n = 13, T = 17-18, N = 233

Residuals:
Min. 1st Qu. Median 3rd Qu. Max.
-1.1577410 -0.0463188 0.0033193 0.0758023 0.2908509

Coefficients:

Estimatestd. Error t-value Pr(|t])

(Intercept) 0.487963 0.187863 2.5974 0.009998 **
Tag(log(GDP)) 1.017778  0.045451 22.3927 < 2.2e-16 ***
Tag(Tog(DAb)) -0.034758 0.048501 -0.7166 0.474326

Signif. codes: 0 ‘#***’ 0.001 ‘**’ 0.01 ‘*’ 0.05 “.” 0.1 “ * 1
Total Sum of Squares: 398.63

Residual Sum of Squares: 4.2424

R-Squared: 0.98936

Adj. R-Squared: 0.98927
F-statistic: 10690.8 on 2 and 230 DF, p-value: < 2.22e-16



Pooling Model2

call:

pIm(formula = log(GDP) ~ lag(log(GDP)) + lag(log(DAb)) + Tog(MIL),
data = pdata, model = "pooling", index = c("Country",

uyearsu))

Unbalanced Panel: n = 13, T = 13-18, N = 220

Residuals:
Min. 1st Qu. Median 3rd Qu. Max.
-1.0283691 -0.0539527 -0.0032708 0.0854196 0.2474956

Coefficients:
Estimate Std. Error t-value Pr(|t])

(Intercept) 0.721986 0.201534 3.5825 0.0004206 **=*
Tag(log(GDP)) 0.888503 0.053426 16.6304 < 2.2e-16 ***
Tag(log(bAb)) 0.015270 0.049103 0.3110 0.7561190

Tog(MIL) 0.079983 0.017088 4.6806 5.049e-06 **=*
Signif. codes: 0 ‘***’ 0.001 ‘**’ 0.01 ‘*’ 0.05 “.” 0.1 “ * 1
Total Sum of Squares: 351.7

Residual sum of Squares: 3.7847

R-Squared: 0.98924

Adj. R-Squared: 0.98909
F-statistic: 6618.73 on 3 and 216 DF, p-value: < 2.22e-16

>
oneway (individual) effect Within Model

call:

pIm(formula = log(GDP) ~ lag(log(GbP)) + lag(log(DAb)) + log(MIL) +
. 109§§0N), data = pdata, model = "within", index = c("Country",
years

Unbalanced Panel: n = 13, T = 13-18, N = 220

Residuals:
Min. 1st Qu. Median 3rd Qu. Max.
-0.3174310 -0.0314819 -0.0027662 0.0421425 0.3117779

Coefficients:

Estimate Std. Error t-value Pr(|t])
Tag(log(GDP)) 0.770643 0.062578 12.3150 < 2.2e-16 ***
Tag(log(DAb)) -0.624756 0.077049 -8.1086 4.778e-14 *%**

Tog(MIL) 0.066409 0.031140 2.1326 0.03416 *
Tog(CON) 0.801825 0.059297 13.5222 < 2.2e-16 ***
Signif. codes: 0 ‘***’ (0.001 ‘**’ 0.01 ‘*’ 0.05 “‘.” 0.1 * "’ 1
Total Sum of Squares: 48.409

Residual sum of Squares: 1.6258

R-Squared: 0.96642

Adj. R-Squared: 0.96377
F-statistic: 1460.36 on 4 and 203 DF, p-value: < 2.22e-16



