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G-I ks

summarize GDP EXP IMP L FDI GNE INF GFCFEF VA

Variable | Obs Mean Std. dev. Min Max
_____________ o
GDP | 398 1.039557 4.792939 -21.116 43.37741

EXP | 330 17.41534 20.97578 .1486064 97.48495

IMP | 331 1.555834 1.27265 .0077447 7.0515

L | 377 22.36034 17.16834 .94 59.32

FDI | 363 .5986122 1.732562 -10.5004 10.27662
_____________ e
GNE | 395 107.6509 18.94303 65.7651 167.0399

INF | 348 8.133148 18.33921 -4.294873 150.3227

GECF | 363 5.258665 27.46734 -79.97136 429.0563

VA | 360 3.575603 11.61598 -41.00809 85.72541

import excel "C:\Users\Sidahmed DS\Desktop\o! juxieldl Jguax\s,Siadl.xlsx", sheet ("Sheetl")
firstrow clear

(11 vars, 403 obs)

egen ind = group (country)

corr GDP EXP IMP L FDI GNE INF GFCEF VA

(obs=243)
GDP EXP IMP L FDI GNE INF GFCF
VA
_____________ +_____________________________________________________________________________
GDP | 1.0000
EXP | 0.0034 1.0000
IMP | 0.2301 -0.0797 1.0000
L | 0.1823 0.4971 0.3517 1.0000
FDI | -0.3154 -0.1251 -0.1140 -0.1751 1.0000

GNE | 0.0345 0.4571 -0.0418 0.1252 0.0540 1.0000



G-I ks

INF | 0.1033 0.0207 0.2087 0.2755 -0.0685 0.0527 1.0000
GFCF | 0.4205 -0.0003 0.0032 0.0131 -0.1224 -0.1330 0.1007 1.0000
VA | 0.4568 -0.0321 0.0267 0.0087 -0.1324 -0.0048 -0.0014 0.0638

1.0000

reg GDP EXP IMP L FDI GNE INF GFCEF VA

Source | SS df MS Number of obs = 243
————————————— Fom e F (8, 234) = 25.99
Model | 1459.3037 8 182.412963 Prob > F = 0.0000
Residual | 1642.06005 234 7.01735065 R-squared = 0.4705
————————————— e Adj R-squared = 0.4524
Total | 3101.36375 242 12.8155527 Root MSE = 2.649

GDP | Coefficient Std. err. t P>t | [95% conf. intervall]
_____________ o
EXP | -.0282504 .0136131 -2.08 0.039 -.0550702 -.0014306

IMP | .3747627 .1390577 2.70 0.008 .1007977 .6487278

L | .0326343 .0146519 2.23 0.027 .0037679 .0615008

FDI | -.4220336 .1043443 -4.04 0.000 -.6276078 -.2164593

GNE | .0288652 .0105495 2.74 0.007 .0080811 .0496494

INF | -.0226641 .0473621 -0.48 0.633 -.1159747 .0706464

GFCF | .1130382 .0141064 8.01 0.000 .0852464 .1408299

VA | .1126951 .0136869 8.23 0.000 .0857298 .1396605

_cons | -3.524798 1.112798 -3.17 0.002 -5.717181 -1.332414

xtset ind year, yearly

Panel variable: ind (strongly balanced)
Time variable: year, 1990 to 2020

Delta: 1 year



G-I ks

xtreg GDP EXP IMP L FDI GNE INF GFCF VA, fe

91

Fixed-effects (within) regression Number of obs = 243
Group variable: ind Number of groups = 13
R-squared: Obs per group:
Within = 0.4694 min = 9
Between = 0.1201 avg = 18.7
Overall = 0.2479 max = 28
F(8,222) = 24.55
corr(u i, Xb) = -0.7137 Prob > F = 0.0000
GDP | Coefficient Std. err. t P>t [95% conf. interval]
_____________ o
EXP | -.0061622 .0192539 -0.32 0.749 -.044106 .0317817
IMP | -.5341508 .3042111 -1.76 0.080 -1.133662 .0653602
L | .1936349 .0729208 2.66 0.008 .0499294 .3373405
FDI | -.3996453 .1097679 -3.64 0.000 -.6159657 -.1833248
GNE | .0009379 .025702 0.04 0.971 -.0497131 .051589
INF | -.0417679 .0577143 -0.72 0.470 -.1555058 .07197
GFCF | .1140148 .013864 8.22 0.000 .086693 .1413366
VA | .1166794 .0134384 8.68 0.000 .0901963 .1431626
cons | -2.546663 3.124382 -0.82 0.416 -8.703907 3.61058
_____________ o o
sigma u | 3.1636905
sigma e | 2.5698337
rho | .60247685 (fraction of variance due to u 1)
F test that all u i=0: F(12, 222) = Prob > F = 0.0118

predict IE,

u



G-I ks

(160 missing values generated)

predict PE, u

(160 missing values generated)

Xxtreg GDP EXP IMP L FDI GNE INF GFCFE VA, re

Random-effects GLS regression Number of obs = 243

Group variable: ind Number of groups = 13
R-squared: Obs per group:

Within = 0.4460 min = 9

Between = 0.6626 avg = 18.7

Overall = 0.4700 max = 28

Wald chi2 (8) = 202.22

corr(u i, X) = 0 (assumed) Prob > chi?2 = 0.0000

GDP | Coefficient Std. err. 4 P>|z| [95% conf. interval]

_____________ o

EXP | -.0269135 .0142027 -1.89 0.058 -.0547502 .0009232

IMP | .3252144 .1536483 2.12 0.034 .0240692 .6263596

L | .0345059 .0164313 2.10 0.036 .0023011 .0667107

FDI | -.4150136 .1051127 -3.95 0.000 -.6210308 -.2089965

GNE | .0264264 .011768 2.25 0.025 .0033615 .0494914

INF | -.0207662 .0495651 -0.42 0.675 -.1179121 .0763796

GFCF | .1139928 .0140062 8.14 0.000 .0865411 .1414445

VA | .1135676 .0135901 8.36 0.000 .0869314 .1402038

_cons | -3.283565 1.244522 -2.64 0.008 -5.722782 -.8443467

_____________ o

sigma u | .36944842

sigma e | 2.5698337

rho | .02024944 (fraction of variance due to u i)
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xtreg GDP EXP IMP L FDI GNE INF GFCFEF VA,

Random-effects

GLS regress

Group variable: ind

R-squared:
Within
Between

Overall

0.4460
0.6626

0.4700

0 (assumed)

ion

re theta

Number of obs =

Number of groups =

Obs per group:

Prob > chi2

min =

avg =

max =

Wald chi2 (8) =

243

13

18.7

28

202.22

0.0000

[95% conf.

.0142027

.1536483

.0164313

.1051127

.011768

.0495651

.0140062

.0135901

1.244522

.89

.12

.10

.95

.25

.42

.14

.36

.64

0.034

0.036

0.000

0.025

0.675

0.000

0.000

0.008

-.0547502

.0240692

.0023011

-.6210308

.0033615

-.1179121

.0865411

.0869314

-5.722782

.0009232

.6263596

.0667107

-.2089965

.0494914

.0763796

.1414445

.1402038

-.8443467

——————————————————— theta
min 5% median
0.0818 0.0818 0.1463
GDP | Coefficient
_____________ +
EXP | -.0269135
IMP | .3252144
L | .0345059
FDI | -.4150136
GNE | .0264264
INF | -.0207662
GFCF | .1139928
VA | .1135676
cons | -3.283565
_____________ +
sigma u | .36944842
sigma e | 2.5698337
rho | .02024944

(fraction of variance

due to u_ i)



xttestO

Breusch and Pagan Lagrangian multiplier test for random effects

GDP[ind,t] = Xb + ulind] + e[ind, t]

Estimated results:

| Var SD = sqgrt (Var)
_________ o

GDP | 12.81555 3.579882

e | 6.604045 2.569834

u | .1364921 .3694484

Test: Var(u) = 0
chibar2 (01) = 0.19
Prob > chibar2 = 0.3307

xtreg GDP EXP IMP L FDI GNE INF GFCF VA, fe

Fixed-effects (within) regression Number of obs = 243
Group variable: ind Number of groups = 13
R-squared: Obs per group:
Within = 0.4694 min = 9
Between = 0.1201 avg = 18.7
Overall = 0.2479 max = 28
F(8,222) = 24.55
corr(u i, Xb) = -0.7137 Prob > F = 0.0000

GDP | Coefficient Std. err. t P>|t| [95% conf. interval]
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EXP

IMP

FDI

GNE

INF

GEFCF

VA

-.0061622

-.5341508

.1936349

-.3996453

.0009379

-.0417679

.1140148

.1166794

-2.546663 3

.0192539

.3042111

.0729208

.1097679

.025702

.0577143

.013864

.0134384

.124382

.04

.72

.22

.68

.82

.749 -.0441006
.080 -1.133662
.008 .0499294
.000 -.6159657
.971 -.0497131
.470 -.1555058
.000 .086693
.000 .0901963
.416 -8.703907

.0317817

.0653602

.3373405

.1833248

.051589

.07197

.1413366

.1431626

3.61058

3.1636905

2.5698337

.60247685

(fraction of variance

estimate store fe

xtreg GDP EXP IMP L FDI GNE INF GFCFEF VA,

Random-effect

S

GLS regression

Group variable: ind

R-squared:
Within
Between

Overall

0.4460
0.6626

0.4700

0 (assumed)

re

Prob > F

Number of obs

Number of groups

Obs per group:

= 0.0118

243

13

18.7

28

202.22

0.0000

Coefficient Std. err.

zZ

min =
avg =
max =
Wald chi2 (8) =
Prob > chi?2 =
P> z| [95% conf.

interval]
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EXP

IMP

FDI

GNE

INF

GEFCF

VA

.89

.12

.10

.95

.25

.42

.14

.36

.64

0.034

0.036

0.000

0.025

0.675

0.000

0.000

0.008

-.0547502

.0240692

.0023011

-.6210308

.0033615

-.1179121

.0865411

.0869314

-5.722782

.0009232

.6263596

.0667107

.2089965

.0494914

.0763796

.1414445

.1402038

.8443467

o

(fraction of variance

estimate st

hausman fe

EXP

IMP

FDI

GNE

INF

GFCF

VA

(b-B)

Difference

sgrt (diag(V_b-V_B))

std.

err.

B A N A R A A e e A A e s R e R B e A N e e e e R

| -.0269135 .0142027
| .3252144 .1536483
| .0345059 .0164313
|  -.4150136 .1051127
| .0264264 .011768
| -.0207662 .0495651
| .1139928 .0140062
| .1135676 .0135901
|  -3.283565 1.244522
| .36944842
|  2.5698337
| .02024944
ore re

--—- Coefficients ----
[ (b) (B)
| fe re
| -.0061622 -.0269135
| -.5341508 .3252144
| .1936349 .0345059
| -.3996453 -.4150136
| .0009379 .0264264
| -.0417679 -.0207662
| .1140148 .1139928
| .1166794 .1135676

.0207513

-.8593652

.159129

.0153684

-.0254885

-.0210016

.000022

.0031118

.0129999

.2625578

.0710454

.0316277

.0228496

.0295675

Consistent under HO and Ha;

obtained from xtreg.
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B = Inconsistent under Ha, efficient under HO; obtained from xtreg.

Test of HO: Difference in coefficients not systematic

chi2 (8) = (b-B)'[(V_b-V B)"(-1)] (b-B)
= 10.25

Prob > chi2 0.2480

(V_b-V B is not positive definite)

xtgls GDP EXP IMP L FDI GNE INF GFCF VA i.ind, igls panels (heteroskedastic)

Iteration 1: tolerance = .3680074

Iteration 2: tolerance = .10935336
Iteration 3: tolerance = .04189973
Iteration 4: tolerance = .01966762
Iteration 5: tolerance = .00966253
Iteration 6: tolerance = .00489498
Iteration 7: tolerance = .00255274
Iteration 8: tolerance = .00136667
Iteration 9: tolerance = .00076667
Iteration 10: tolerance = .00043457
Iteration 11: tolerance = .00024774
Iteration 12: tolerance = .00014176
Iteration 13: tolerance = .00008132
Iteration 14: tolerance = .00004672
Iteration 15: tolerance = .00002687
Iteration 16: tolerance = .00001546

Iteration 17: tolerance = 8.903e-06

Iteration 18: tolerance = 5.127e-06

Iteration 19: tolerance = 2.953e-06

Iteration 20: tolerance = 1.701e-06

Iteration 21: tolerance = 9.800e-07

Iteration 22: tolerance = 5.646e-07

Iteration 23: tolerance = 3.252e-07

Iteration 24: tolerance = 1.874e-07

Iteration 25: tolerance = 1.080e-07

Iteration 26: tolerance = 6.220e-08
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Cross-sectional time-series FGLS regression

Coefficients:

Panels:

Correlation:

Estimated cova

Estimated autocorrelations

Estimated coef

Log likelihood

generalized least squares

heteroskedastic

no autocorrelation

riances

ficients

13

21

-515.1104

Number of obs =

Number of groups

Obs per group:

Wald chi2 (20)

Prob > chi2

min =

avg

max =

243

13

9

18.69231

28

466.09

0.0000

FDI |
GNE |
INF |
GFCF |

VA |

ind |

[95% conf.

-.0033677

-.545444

.1253136

-.0635789

-.0134732

-.0804536

.1052723

.1311962

-.4920475

1.059331

.6824842

1.395546

-1.826339

-3.848175

.0111298

.1518558

.0425441

.1043889

.021723

.0379484

.0110156

.0077009

.9039834

.8157149

1.608529

.9163852

1.31192

1.46231

17.

.30

.59

.95

.61

.62

.12

.56

04

.54

.30

.42

.52

.39

.63

0.000

0.003

0.542

0.535

0.034

0.000

0.000

0.586

0.194

0.671

0.128

0.164

0.008

-.0251816

-.8430759

.0419287

-.2681775

-.0560495

-.1548311

.0836821

.1161027

-2.263822

-.5394412

-2.470175

-.4005358

-4.397654

-6.71425

.0184463

-.2478122

.2086986

.1410196

.029103

-.0060761

.1268626

.1462897

1.279727

2.658102

3.835143

3.191628

.7449763

-.9821005

G-I ks
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10

11

12

13

-1.645471

-2.869931

-.5197553

-3.445674

1.465176

-5.144785

1.277648 -1.29
.8762056 -3.28
.9681041 -0.54
1.729751 -1.99
.5980463 2.45
1.975015 -2.60
2.266306 0.43

.198

.001

.591

.046

.014

.009

-4.149615

-4.587262

-2.417204

-6.835923

.2930264

-9.015743

-3.462557

.8586731

-1.152599

1.377694

-.0554245

2.637325

-1.273827

5.421199

xtserial GDP EXP IMP L FDI GNE INF GFCF VA

command xtserial is unrecognized

r(199);

estimates store hetero

findit xtserial

net install st0039

host not found

http://www.stata.com/ either

1) is not a valid URL, or
2) could not be contacted, or
3) is not a Stata download site

r(631);

net install st0039

file http://www.stata.com/st0039.pkg not found

(has no stata.toc file).

could not load st0039.pkg from http://www.stata.com/

r(601);

findit xtserial

net install st0039

file http://www.stata.com/st0039.pkg not found

could not load st0039.pkg from http://www.stata.com/
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r(601);

st0039/xtserial.ado
command st0039 is unrecognized

r(199);

net sj 3-2 st0039

TITLE

SJ3-2 st0039. Testing for serial correlation in linear

DESCRIPTION/AUTHOR (S)
Testing for serial correlation in linear panel-data models
by David M. Drukker, Stata Corporation
Support: ddrukker@stata.com

After installation, type help xtserial

INSTALLATION FILES (type net install st0039)
st0039/xtserial.ado

st0039/xtserial.hlp

ANCILLARY FILES (type net get st0039)

st0039/xtserial.do

net install st0039
checking st0039 consistency and verifying not already installed...
installing into C:\Users\Sidahmed DS\ado\plus\...

installation complete.
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xtserial GDP EXP IMP L FDI GNE INF GEFCF VA

Wooldridge test for autocorrelation in panel data
HO: no first-order autocorrelation
F( 1, 12) = 8.771

Prob > F = 0.0119

vif
not appropriate after regress, nocons;
use option uncentered to get uncentered VIFs

r(301);

regress GDP EXP IMP L FDI GNE INF GFCE VA

Source | SS df MS Number of obs = 243
————————————— Fom e F (8, 234) = 25.99
Model | 1459.3037 8 182.412963 Prob > F = 0.0000
Residual | 1642.06005 234 7.01735065 R-squared = 0.4705
————————————— e Adj R-squared = 0.4524
Total | 3101.36375 242 12.8155527 Root MSE = 2.649

GDP | Coefficient Std. err. t P>|t] [95% conf. interval]
_____________ o
EXP | -.0282504 .0136131 -2.08 0.039 -.0550702 -.0014306

IMP | .3747627 .1390577 2.70 0.008 .1007977 .6487278

L | .0326343 .0146519 2.23 0.027 .0037679 .0615008

FDI | -.4220336 .1043443 -4.04 0.000 -.6276078 -.2164593

GNE | .0288652 .0105495 2.74 0.007 .0080811 .0496494

INF | -.0226641 .0473621 -0.48 0.633 -.1159747 .0706464

GFCF | .1130382 .0141064 8.01 0.000 .0852464 .1408299

VA | .1126951 .0136869 8.23 0.000 .0857298 .1396605

_cons | -3.524798 1.112798 -3.17 0.002 -5.717181 -1.332414
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vif

Variable | VIF 1/VIF
_____________ e
EXP | 1.93 0.517899
L | 1.83 0.546120
GNE | 1.35 0.739885
IMP | 1.29 0.777167
INF | 1.14 0.879269
FDI | 1.09 0.921537
GECFE | 1.05 0.950888
VA | 1.02 0.975834
_____________ o

Mean VIFE | 1.34

xtreg GDP EXP IMP L FDI GNE INF GFCF VA, re vce (robust)

Random-effects GLS regression Number of obs = 243
Group variable: ind Number of groups = 13
R-squared: Obs per group:
Within = 0.4460 min = 9
Between = 0.6626 avg = 18.7
Overall = 0.4700 max = 28
Wald chi2 (8) = 891.04
corr(u_ i, X) = 0 (assumed) Prob > chi2 = 0.0000

(Std. err. adjusted for 13 clusters in ind)

| Robust
GDP | Coefficient std. err. z P>|z| [95% conf. interval]
_____________ o
EXP | -.0269135 .0143734 -1.87 0.061 -.0550848 .0012578
IMP | .3252144 .2219023 1.47 0.143 -.1097062 .760135
L | .0345059 .0138553 2.49 0.013 .0073501 .0616617
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FDI

GNE

INF

GFCF

VA

-.4150136

.0264264

-.0207662

.1139928

.1135676

-3.283565

.3324993

.0148337

.0513198

.0232676

.0166498

1.402737

-1.25 0.
1.78 0.
-0.40 0.
4.90 0.
6.82 0.
-2.34 0.

212 -1.0667
075 -.0026471
686 -.1213512
000 .0683891
000 .0809347
019 -6.032879

.2366731

.0554999

.0798188

.1595965

.1462005

.5342498

.36944842

2.5698337

.02024944

(fraction

of variance

G-I ks
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Abstract:

This study examined the impact of agricultural development on economic growth on a group of 13
Arab countries during the period (1990-2020), We were studied using panel models on a range of
variables on agricultural development and economic growth through the building of a econometrique
model. As the results obtained show the agricultural labour force, which is regarded as an indicator of
agricultural production has a positive impact, that is the relationship between the dependent variable and
the independent variable is consistent with the economic theory that every increase in the number of

workers in a particular sector increases the productivity of the worker and thus increases the production,

As well as having a positive impact on value added in the agriculture sector on economic growth A direct
relationship between them, that is, whenever the value added in the agricultural sector increases, The
GDP rises, and this is consistent with the theoretical analysis and most of the previous studies that

demonstrated that there is a strong relationship between agricultural productivity and economic growth.

Keywords: agricultural development - Economic Growth - panel data



