ostl) i) &t o gand
ol Gl 5 Mladl el 5559
ol - s aadl aaela
Université Echahid amma Lakhdar - E+Oued ‘-,,5 4“93‘ — A3l daa ’..i #n :\.’.Al@ Unverst Echahid amma Lakhdar - E-Oued

Ol gnd)

o 5lai®y) galll o aludl) i
SRR 34 dpad) J gl

(2017-2003)

dpalatdy) PYSL) gé wdlﬂ Sl Balgdi clithata JlaSiud dadia §)S3a
=S Al :andy
2 oAt () sdathal) alas)
lé‘)m‘"’.di)ug/d ‘..’.AJ‘JOLAA)S\-\QQ_
\&M@J&Adﬂ\d&)ﬁh/é gﬁ\’f\uéjﬂu—
pilBly s alg -
AL A

- -

daalall da) Gl 5 an)

sl sl daa agdd) daala Ao andad Jiad | jualil) taaa gilasas. s
sl il daa gdd) daaly | T ciia judalaa dlud dde )
sl el daa agdd) Anala _alaa Bdwtas (pud. 3

2018-2019 :daalall dil




N0\

b= g loi g L§les OB o JI... G 5 Ol pns JI 5 ol s ... S )
Laleyy Al i AW oo cplrd) AT ) ol s
oS! G o) ool o ... Ul gy sl piade o ... Sl 5 dogly ) AllS 0 )
oleyg dll absis Sgls yiall el
A ST G135 5 57 S| o 3 G5dl) s 5 Cond i 5 ¢ it IS 0 )
pgolol claall J5 5 ajlash
Aol dreilay likol glll gool At by B oty Spieadl 5§ )

idb dolr 2019 sads 51,80 IS ) slitzasl O35 dhoms o 9 g8 o £l 5 sl Y1 ST I 4

.gag/ oyl




Ne— =0\

A A I Gial) o Y Simd 5 1Y o 5 25 Ao 29 oo o )
ool e J g iall £ty aolinl) 1 5 et il )
Y 5 551 )
slitewl 993 s ¥I S g Jpm Y1 5 plas¥1 5 )Y ST

Wbb/jf@d:.’bﬁffu.{/j




N0\

ke g Al ghdr LW o ol g s Sylew o ) )3 Ay ) sk Gpad s
b 5 2 Gl Sl o lgend] S G eSS A s Lo giake o) JWI T )
.éfwlg;:zw",flj
by O g je Jpod! JLul 9g/j,:f 9 77 )
dowls =g UL(;‘L?M/‘ aor
bt 5 g o Y e )

. | Slad ) ddb | x93 31,9 arar I
¢ s I 2ar ) 4







Ol s g S i
B3l oda alad) o Lile] A1) & dand) cclalliall A% Adeady o) & daad) ey all 2 ) Al el
UL padl g g bl oF 5 Jead) 138 ) AY 2y g) B 2 aala (e S Jajad) JSANL aaks
Al Ala 5 g0 0a dru g o gua o g dalll dadlal o A s )" giSAl)
MG e b gisal) G pdial) dobal AN g ) (g
Al dalslly o) 9 U Leed (S Ga )

An gl g audl giall Giand) 13a Cil giaa bel B o Addla) Al slae] <A




toadlall

2017-2003 syl DA pped) Jsal) 3 ola®Y) saill o sladll 51 Jilas ) dudial) o3 Caags
JL iy 73l 8 Abdiall 5 ol bl <ol Cplaxion

SV e Ju(0.650) CPI - sladll culSyae yiige Jalaal Zmgal) 5)Ly1 Lansll) dupall il DA (g
O e e SN 13a Sy olay) dgylal) Callay Lo 1y Lapall Joal) & saill e sludll sy

. 0.05 (e 5S1 25 (0.336) skt Aysinall dag

il g 3las sl pail) caludl) salidal) el

Summary:

The objective of this study is to analyze the impact of corruption on economic growth
in the Arab countries during the period 2003-2017 using economic measuring tools,
We found that the parameter of the. The positive sign of the CPI coefficient (0.650)
indicates the positive effect of corruption on growth in the Arab countries. This is
contrary to the economic theory, but this effect is not significant because the value of
the significance is 0.336, which is greater than 0.05.
Keywords: Corruption, Economic Growth, Banel Models.
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Dependent Variable: GDP

Method: Panel Least Squares

Date: 06/15/19 Time: 00:01

Sample: 2003 2017

Periods included: 15

Cross-sections included: 16

Total panel (balanced) observations: 240

Variable Coeficient Std. Error t-Statistic Prob.
CPI 4162071 2070445 2.010230 0.0456
cC -6.511848 7971002  -0.816942 0.4148
Effects Specification
Cross-section fixed (dummy variables)
R-squared 0.070145 Mean dependent var 9 361250
Adjusted R-squared 0.0034289 5.D. dependentvar 16.91113
5.E. of regression 16.88211 Akaike info criterion 8. 558585
Sum sguared resid G3556.25 Schwarz criterion 8805131
Log likelihood -1010.030 Hannan-Quinn criter. 8657025
F-statistic 1.051401 Durbin-Watson stat 1.826047
Prob(F-statistic) 0.403883

Lagrange Multiplier Tests for Random Effects
Mull hypotheses: Mo effects

Alternative hypotheses: Two-sided (Breusch-Pagan) and one-sided

{all others) alternatives

Test Hypothesis

Cross-section Time Both

Breusch-Pagan 0.2863096 234.4281 234.7145

(0.5925) (0.0000) (0.0000)

Honda -0.535160 15.31104 10.44813

- (0.0000) (0.0000)

King-Wu -0.535160 15.31104 10.63979

- (0.0000) (0.0000)

Standardized Honda -0.222943 15.93111 7.254998
- (0.0000)

(0.0000)

Standardized King-Wu -0.222943 15.93111 7 457358

- (0.0000) (0.0000)

Gourierioux, et al* - 234 4281

(=0.01)

*Mixed chi-square asymptotic critical values:

1% 7.289
5% 4321
10% 2.952

Dependent Variable: GDP

Method: Panel Least Squares

Date: 06/15/19 Time: 00:02
Sample: 2003 2017
Periods included: 15
Cross-sections included: 16

Total panel (balanced) observations: 240

Variable Coefficient Std. Errar t-Statistic Prob.
CPI 0.650309 0.675391 0962864 0.3366
c 6.881134 2797601 2 459655 0.0146
R-squared 0.003880 Mean dependentvar 9361250
Adjusted R-squared -0.000305 S.D. dependentvar 16.91113
S E. of regression 16.91371 Akaike info criterion 8.502424
Sum squared resid G8085.51 Schwarz criterion 8.531430
Log likelihood -1018.291 Hannan-Quinn criter. 8.514112
F-statistic 08927107 Durbin-Watson stat 1.698987
Prob(F-statistic) 0.336593
Dependent Variable: GDP
Method: Panel EGLS (Cross-section random effects)
Date: 06/14/18 Time: 22:17
Sample: 2003 2017
Periods included: 15
Cross-sections included: 16
Total panel (balanced) observations: 240
Swamy and Arora estimator of component variances
Variable Coefficient Std. Error t-Statistic Prob.
CPI 0.650300 0.674129 0 964666 0.3357
c 6.881134 2792374 2464260 0.0144
Effects Specification
5D Rho
Cross-section random 0.000000 0.0000
Idiosyncratic random 16.88211 1.0000
Weighted Statistics
R-squared 0.003880 Mean dependentvar 9 361250
Adjusted R-squared -0.000305 S.D. dependentvar 16.91113
S.E. of regression 16.91371  Sum squared resid 68085.51
F-statistic 0.927107 Durbin-Watson stat 1.698987
Prob(F-statistic) 0.336593
Unweighted Statistics
R-sguared 0.003880 Mean dependentvar 9.361250
Sum squared resid 6808551 Durbin-Watson stat 1.698987
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Mull Hypothesis: Unit root (commaon unit root process)

Series: CPI

Date: 06M5M18 Time: 00:05

Sample: 2003 2017

Exogenous variables: Individual effects

Automatic selection of maximum lags

Automatic lag length selection based on SIC: 0to 1
Mewey-West automatic bandwidth selection and Bartlett kernel
Total number of observations: 222

Cross-sections included: 16

Method Statistic Prob.**

Levin, Lin & Chu t* -3.47387 0.0003

** Probabilities are computed assuming asympotic narmality

Mull Hypothesis: Lnit root (commaon unit root process)

Series: CPI

Date: 06M5M19 Time: 00:06

Sample: 2003 2017

Exogenous variables: Individual effects, individual linear trends
Automatic selection of maximum lags

Automatic lag length selection based on SIC: 0 to 2
Mewey-West automatic bandwidth selection and Bartlett kernel
Total number of observations: 215

Cross-sections included: 16

Method Statistic Prob.**

Levin, Lin & Chu t* -4.40502 0.0000

** Probabilities are computed assuming asympotic normality

Mull Hypothesis: Unit root (common unit root process)

Series: CPI

Date: 0611519 Time: 00:07

Sample: 2003 2017

Exogenous variables: Mone

Automatic selection of maximum lags

Automatic lag length selection based on SIC: 0to 2
Mewey-West automatic bandwidth selection and Bartlett kernel
Total number of observations: 220

Cross-sections included: 16

Method Statistic Prob.**

Levin, Lin & Chu t* -1.46968 0.0708

** Probabilities are computed assuming asympotic normality
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Mull Hypothesis: Unit root (commaon unit root process)

Series: GDP

Date: 061519 Time: 00:08

Sample: 2003 2017

Exogenous variables: Individual effects

Automatic selection of maximum lags

Automatic lag length selection based on SIC: 0

Mewey-West automatic bandwidth selection and Bartlett kernel
Total (balanced) observations: 224

Cross-sections included: 16

Method Statistic Prop.**

Levin, Lin & Chu t* -6.79684 0.0000

** Probabilities are computed assuming asympotic normality

Mull Hypothesis: Unit root (common unit root process)

Series: GDP

Date: 061519 Time: 00:08

Sample: 2003 2017

Exogenous variables: Individual effects, individual linear trends
Automatic selection of maximum lags

Automatic lag length selection based on SIC; 010 2
Mewey-West automatic bandwidth selection and Bartlett kernel
Total number of observations: 216

Cross-sections included: 16

Method Statistic Prop.**

Levin, Lin & Chu t* -7.93862 0.0000

** Probabilities are computed assuming asympotic normality

Mull Hypothesis: Unit root (commaon unit root process)

Series: GDP

Date: 061519 Time: 00:09

Sample: 2003 2017

Exogenous variables: Mane

Automatic selection of maximum lags

Automatic lag length selection based an 3IC: 0 to 2
Mewey-West automatic bandwidth selection and Bartlett kernel
Total number of observations: 217

Cross-sections included: 16

Method Statistic Prob.**

Levin, Lin & Chu t* -6.96668 0.0000

** Probabilities are computed assuming asympaotic normality
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