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(1.095096) (1.812159) * (0.344250)
-0.024381 -0.036345 -0.002631 Grost
(-1.672362) * (-2.040359) ** (-0.241066)
0.066490 -0.086128 0.130105 Lr
(1.431360) (-1.150076) (4.543563) ***
0.045559 0.310580 0.087679 R-squared
0.036128 0.258329 0.078664 Adjusted R-squared
0.000252 0.000000 0.000000 Prob(F-statistic)
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Hausman i) milii : (06) ad) Jaa

Correlated Random Effects - Hausman Test
Equation: Untitled
Test cross-section random effects

Test Summary | Chi-Sq. Statistic Chi-Sq. Prob.
d.f.
Cross-section 14.376559 5 0.0134
random

eviews 10 galip cilajhda o slaie¥l Lald) die) Ga i juaal)

{ Chi-Sq. Statistic} ailas¥) dadll o) Hausman jladl =0 P e Jsaadl 8 Jaadl
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Journal of Economic Growth and Entrepreneurship Vol. 6, No. 2, 97-113 (2023) 106



Nedjar malika

Lae ¢ Jaad) mpdll Jaig HO panll g jp (oadyi diag ¢ Adlan] AN @ld T %35 (e sral 25 0.01
Al il 23 s Lyl Aadle ST 2 3gall o) e 13 Xy
L il zigadl aladialy zisadl clalia pais —6-2

ST o3 Hausman jlaa) il aey @lldy 2500 byl 23 ga) Jlastinly z3sall) Cilalea iy a8
relld (SN Jsanlly ¢ Lpalad) (g yraal) lagyall Ayl A (e ¢ el e

LA il zigal aladialy §y0kal) 7 3sadl) cilalea : (07) &) Joa

GDP Alaa¥) Asal) @il (pe 3 Al cunad gad Jona Jiay ; aalil) piial)
=dw Glalie g seas N=32 T=16 2015-2000: 4, 3 5
512
Al c) 8l A gal Ay pdtl) &) paiial)
18.98764 constante
(2.548523) **
-0.661382 gove
(-3.642879) ***
-0.063457 grosp
(-1.829970) *
0.040474 gross
(1.812159) *
-0.036345 grost
(-2.040359) **
-0.086128 Ir
(-1.150076)
0.310580 R-squared
0.258329 Adjusted R-squared
0.000000 Prob(F-statistic)
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pooled regresion model ¢aeaill Jlaaiy) 75402 ) Galal)

Dependent Variable: GDP

Method: Panel Least Squares

Date: 01/03/19 Time:17:45

Sample: 2000 2015

Periods included: 16

Cross-sections included: 32

Total panel (balanced) observations: 512

Variable Coefficient Std. Error t-Statistic Prob.
C -2.526019 3.499151 -0.721895 0.4707
GOVE -0.485416 0.100460 -4.831945 0.0000
GROSP -0.039958 0.021800 -1.832946 0.0674
GROSS 0.005728 0.016639 0.344250 0.7308
GROST -0.002631 0.010913 -0.241066 0.8096
LR 0.130105 0.028635 4543563 0.0000
R-squared 0.087679 Mean dependentvar 3.479496
Adjusted R-squared 0.078664 S.D.dependentvar 4446139
S.E. of regression 4.267683 Akaike info criterion 5.751669
Sum squared resid 9215.837 Schwarz criterion 5.801336
Log likelihood -1466.427 Hannan-Quinn criter. 5.771138
F-statistic 9.725854 Durbin-Watson stat 0.845472

Prob(F-statistic) 0.000000
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Dependent Variable: GDP

Method: Panel Least Squares
Date: 01/03/19 Time:18:17

Sample: 2000 2015
Periods included: 16

Cross-sections included: 32
Total panel (balanced) observations: 512

Variable Coefficient Std. Error t-Statistic Prob.
C 18.98764 7.450452 2.548523 0.0111
GOVE -0.661382 0.181555 -3.642879 0.0003
GROSP -0.063457 0.034676 -1.829970 0.0679
GROSS 0.040474 0.022335 1.812159 0.0706
GROST -0.036345 0.017813 -2.040359 0.0419
LR -0.086128 0.074889 -1.150076 0.2507

Effects Specification
Cross-section fixed (dummy variables)

R-squared 0.310580 Mean dependent var 3.479496
Adjusted R-squared 0.258329 S.D.dependentvar 4.446139
S.E. of regression 3.829030 Akaike info criterion 5.592621
Sum squared resid 6964.198 Schwarz criterion 5.898907
Log likelihood -1394.711 Hannan-Quinn criter. 5.712685
F-statistic 5.944016 Durbin-Watson stat 1.124924

Prob(F-statistic)

0.000000
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Dependent Variable: GDP

Method: Panel EGLS (Cross-section random effects)
Date: 01/03/19 Time: 19:06

Sample: 2000 2015

Periods included: 16

Cross-sections included: 32

Total panel (balanced) observations: 512

Swamy and Arora estimator of component variances

Variable Coefficient Std. Error t-Statistic Prob.
C 4571475 5.165023 0.885083 0.3765
GOVE -0.592176 0.142019 -4.169705 0.0000
GROSP -0.052288 0.028887 -1.810104 0.0709
GROSS 0.021663 0.019782 1.095096 0.2740
GROST -0.024381 0.014579 -1.672362 0.0951
LR 0.066490 0.046452 1.431360 0.1529

Effects Specification

S.D. Rho
Cross-section random 1.890405 0.1960
Idiosyncratic random 3.829030 0.8040
Weighted Statistics
R-squared 0.045559 Mean dependent var 1571894
Adjusted R-squared 0.036128 S.D.dependentvar 3.936100
S.E. of regression 3.864345 Sum squared resid 7556.178
F-statistic 4.830643 Durbin-Watson stat 1.027265
Prob(F-statistic) 0.000252
Unweighted Statistics

R-squared 0.061314 Mean dependent var 3.479496
Sum squared resid 9482.167 Durbin-Watson stat 0.818610
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Correlated Random Effects - Hausman Test
Equation: Untitled
Test cross-section random effects

Test Summary Chi-Sq. Statistic  Chi-Sq. d.f. Prob.
Cross-section random 14.376559 5 0.0134
Cross-section random effects test comparisons:
Variable Fixed Random Var(Diff.) Prob.
GOVE -0.661382 -0.592176 0.012793 0.5406
GROSP -0.063457 -0.052288 0.000368 0.5604
GROSS 0.040474 0.021663 0.000108 0.0696
GROST -0.036345 -0.024381 0.000105 0.2425
LR -0.086128 0.066490 0.003451 0.0094
Cross-section random effects test equation:
Dependent Variable: GDP
Method: Panel Least Squares
Date: 01/03/19 Time: 19:00
Sample: 2000 2015
Periods included: 16
Cross-sections included: 32
Total panel (balanced) observations: 512
Variable Coefficient Std. Error t-Statistic Prob.
C 18.98764 7.450452 2.548523 0.0111
GOVE -0.661382 0.181555 -3.642879 0.0003
GROSP -0.063457 0.034676 -1.829970 0.0679
GROSS 0.040474 0.022335 1.812159 0.0706
GROST -0.036345 0.017813 -2.040359 0.0419
LR -0.086128 0.074889 -1.150076 0.2507
Effects Specification
Cross-section fixed (dummy variables)
R-squared 0.310580 Mean dependent var 3.479496
Adjusted R-squared 0.258329 S.D.dependentvar 4.446139
S.E. of regression 3.829030 Akaike info criterion 5.592621
Sum squared resid 6964.198 Schwarz criterion 5.898907
Log likelihood -1394.711 Hannan-Quinn criter. 5.712685
F-statistic 5.944016 Durbin-Watson stat 1.124924
Prob(F-statistic) 0.000000
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