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Estimating exports determinants outside the fuel sector for a sample of Arab countries

for the period (2000-2020) using Panel models
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Abstract:

This research paper aims to estimate the determinants of exports outside the hydrocarbon sector for a
sample of Arab countries for the period (2000-2020). This is done by relying on Panel models. The results of the
study showed a positive impact of per capita, government expenditures, the exchange rate, and foreign direct
investment on the export growth rate. The study also showed that there is a positive and small effect of capital
formation, and to increase the volume of exports outside the hydrocarbon sector, spending must be directed
Government efforts towards productive economic sectors such as infrastructure and infrastructure, investment
in the human element, and the use of modern technology in the production process, which enables these
products to be able to compete in international foreign markets.
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1@k .7
PMMH z3god| puds mili: (1) pdy Jouzxt!
. reg rnexp rgdp inv gov fdi exch
source 55 df MS Number of obs = 84
F(5, 78) = 12.28
Model -@85871657 5 .817174331 Prob > F = @. 0000
Residual .189871919 78 .0B081398358 R-squared = @.4405
Adj R-squared = 0.40456
Total -194943576 83 .082348718 Root MSE = .83739
rnexp Coef. Std. Err. t P>t [95% Conf. Interwal]
rgdp -1512325 -B871862 1.74 8.886 -.8221826 -3246476
inwv - 8490664 - 8490495 1.06 a.320 -. 0485837 -1467165
gov -1110857 -@8589129 1.88 9.063 -.0@62809 -2282022
fdi .6269203 .2473134 2.53 9.013 .1345572 1.119283
exch -2660222 - 8497264 5.35 . 000 -1676245 - 3650199
_cons -.0422411 -B277303 -1.52 @.132 -.8974479 -8129657
FMEa ! ,5Y 73900 yuudl il (2) pdy Jouzxt!
. xtreg rnexp rgdp inv gov fdi exch, fe
Fixed-effects (within) regression Number of obs = 84
Group variable: id Number of groups = 4
R-s5q: 0Obs per group:
within = ©.1445 min = 21
between = 8.9280 avg = 21.@
overall = @.3753 max = 21
F(5,75) = 2.53
corr{u_i, Xb) = -@.9988 Prob > F = 8.8357
rnexp Coef. Sstd. Err. t P>t [95% Conf. Interval]
rgdp -1937e12 -B8936 2.17 9.833 -B15687 -3717154
inwv -2155294 .8944138 2.28 9.825 .8274475 -4836112
gowv .@870506 - @90572 8.96 9.340 -.@933782 - 2674794
fdi -4558769 . 2556846 1.78 e.a79 -.8533136 -9650673
exch 3.202781 4.213422 8.76 9.450 -5.198787 11.59635
_cons -.6717219 -BF72079 -@.77 9.446 -2.41921 1.875766
sigma_u .36258302
sigma_e . 83686486
rho . 98976839 (fraction of wvariance due to u_1i)
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. xtreg rnexp rgdp inv gov fdi exch, re
Random-effects GLS regression Number of obs = 84
Group wvariable: id Number of groups = 4
R-=q: 0Obs per group:
within = @.1850 min = 21
between = 0.9679 avg = 21.0
averall = 0.4405 max = 21
Wald chi2(5) = 61.41
corr(u_1i, X) = @ (assumed) Prob > chi2 = 0.0000
rnexp Coef. std. Err. z P>|z| [95% Conf. Interwal]
rgdp -1512325 -BB71062 1.74 B.883 -.81949325 -3219575
inw - 8490664 - 3490495 1.00 @.317 - .8470689 -1452817
gowv -111ea57 - 8589129 1.88 @.060 -.2244515 -2264728
fdi .6269203 2473134 2.53 B.011 .142195 1.111646
exch . 26608222 . 8497264 5.35 B.000 .1685602 .3634842
_cons -.0422411 .B27T7303 -1.52 9.128 - .8965915 .0121893
sigma_u ]
sigma_e .B3686486
rho <] (fraction of wvariance due to u_i)

wald test ;Las): (4) o8y Jouzd!

Ftest that all u 1<0: F(3, 75) = L.75 Prob » F = 0.1635

breush-pagan ;L5 : (5) o) Joizd!

- xttesto
Breusch and Pagan Lagrangian multiplier test for random effects
raexp[id,t] = Xb + u[did] + e[id,t]

Estimated results:

Var sd = sqrt{Var)
rnexp . B023487 . 8484636
e - 8081359 -.8368649
u e e
Test: var{u) = @
chibar2{el) = 0.00

Prob » chibar2 1.0000
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wooldridge I bla sLas]: (6) od) Joaz!

Wooldridge test for autocorrelation in panel data
H8: no first-order autocorrelation
F( 1, 3) 2.633
Prob > F @.2031

breush-pagan/cook-weisberg Ll il jlas| @il : (7) oy Joazll

- hettest

Breusch-Pagan / Cook-Weisberg test Tor heteroskedasticity
Ho: Constant wvariance
Variables: fitted walues of rnexp

A3 .83
Lo s s s e

chiz{1)
Prob > chiZ

white ,Lis| : (8) pdy Jsan!

- dmtest, white

White"s test for Ho: homoskedasticdity

against Ha: unrestricted heteroskedasticity
chiz {283 = 31 .87
Prob > chi2 = L= Q= B v

Camercon & Triwedi's decomposition of IM-test

Source chi2 d+F P
Heteroskedasticity 31.87 20 20997
Skewness 8.28 = 2. 1415
Kurtosis 1.5 a.2288
Total Al .68 26 @2 .a2Ta

pesaran cd 4kl ¢yl oy blal jlas) 2 (9) o) Jouzd!

. xtcd? resid
Pesaran (2015) test for weak cross sectional dependence
HB: errors are weakly cross sectional dependent.
(D = 1.487
p-value = 8,137
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(vif cpbed) péeias Jalas) Jasdl suadll jlas |1 (10) o) Joaz!

- wif

wvariable WIF LAWIF

drw 2.55 aB.391F32

exch 1 .85 B. 525512

[=g= T 1.9 B.S5917F5

fdi b I e a8 . Feasss

rgdp 1.5 9 .950279
Mean WIF 1.7

jarque-bera _audall asjgill jLas|: (11) o8, Jouzzll

. sktest resid

Skewness/Kurtesis tests for Normality

joint

Variable ‘ Obs Pr(Skewness) Pr{Kurtesis) adj chi2(2) Prob>chi2

resid ‘ g4 0.0081 0.0004 20.62 0.0000

white (robust) das,b alastwly (uladl il pue mmias po ruezdll z3gaill aas: (12) 0y Joazl!

. reg rnexp rgdp inv gov fdi exch, robust
Linear regression Number of obs = 24
F(5, 78) = 50.43
Prob > F = 0.0000
R-squared = 09.4405
Root MSE = .@3739

Robust

rnexp Coef. Std. Err. t Px|t| [95% Conf. Interwval]
rgdp .1512325 . 883504 1.81 @.674 -.8158112 .3174762
inv . 84950664 . 8444307 i.18é @.273 -.8393884 .1375212
gov .1118057 .@491749 2.26 @.027 .81310859 .20895054
fdi .6269203 . 2787804 2.25 0.027 .0719111 1.18193
exch . 2660222 .8312484 B.51 ©.000 .2038114 .328233
_cans -.8422411 8218114 -2.81 2.048 -.0840716 - . 0084106
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V-5

Kernel density estimate
8 .
ﬁ .
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©
o
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Residuals

Kernel density estimate

Normal density
kernel = epanechnikov, bandwidth = 0.0090
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