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1 1
H 0 rejetée / \ H 0 vraie

test H:pi=p=pVi€[1,N] Yit=0+P'X; 1+ &t

2
2 .
H 0 rejetée /\ H 0 vraie

Yit=0+B'Xi +Eit test H,:0=aVvi€[1,N ]

3
H% vrai 3
0 vraie H 0 reietée

Yit=0+P'X; 1+ Eit Yit=0+B'X; +Ejt

La source : Christoph Hurlin,I'Econométrie des données de panel,ecole doctorale Edocifi
séminaire méthodologique,pl1,www.univ-orleans.fr/deg/masters/ESA/CH/CoursPanel_Chap1.pdf,
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Dependent Variable: LOGPIB

Method: Panel Least Squares

Date: 09/23/16 Time: 21:44

Sample: 1980 2014

Periods included: 35

Cross-sections included: 12

Total panel (unbalanced) observations: 289

Variable Coefficient Std. Error t-Statistic  Prob.

C 2242920 0.145581 15.40672 0.0000
LOGCAPIT 0.663369 0.033277 19.93502  0.0000
LOGPOPU -0.004387 0.023032 -0.190473 0.8491
LOGPRIM -0.268473 0.030222 -8.883341 0.0000
LOGSEC 0.366345 0.036986 9.904856 0.0000
LOGEPAR 0.119300 0.017901 6.664475 0.0000

R-squared 0.967711
Adjusted R-squared 0.967141
Prob(F-statistic) 0.000000
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Dependent Variable: LOGPIB

Method: Panel Least Squares

Date: 09/23/16 Time: 21:46

Sample: 1980 2014

Periods included: 35

Cross-sections included: 12

Total panel (unbalanced) observations: 289

Variable Coefficient Std. Error t-Statistic  Prob.

C 1.696546 0.292277 5.804577 0.0000
LOGCAPIT 0.595391 0.035849 16.60823  0.0000
LOGPOPU -0.036637 0.022711 -1.613215 0.1079
LOGPRIM 0.070214 0.063839 1.099852 0.2724
LOGSEC 0.247306 0.043292 5.712560 0.0000
LOGEPAR 0.107392 0.023774 4.517207 0.0000

Effects Specification

Cross-section fixed (dummy variables)

R-squared 0.977251
Adjusted R-squared 0.975912
Prob(F-statistic) 0.000000
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Dependent Variable: LOGPIB

Method: Panel Least Squares

Date: 09/23/16 Time: 21:47

Sample: 1980 2014

Periods included: 35

Cross-sections included: 12

Total panel (unbalanced) observations: 289

Variable Coefficient Std. Error t-Statistic  Prob.

C 6.062421 0.415131 14.60363 0.0000
LOGCAPIT 0.418525 0.039424 10.61600 0.0000
LOGPOPU 0.014052 0.018377 0.764652 0.4452
LOGPRIM -0.045585 0.052132 -0.874417 0.3828
LOGSEC 0.000782 0.041734 0.018728 0.9851
LOGEPAR 0.044961 0.019555 2.299231 0.0224

Effects Specification

Cross-section fixed (dummy variables)
Period fixed (dummy variables)

R-squared 0.988465
Adjusted R-squared 0.986042
Prob(F-statistic) 0.000000
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Dependent Variable: LOGPIB
Method: Panel EGLS (Cross-section random effects)
Date: 09/23/16 Time: 21:49
Sample: 1980 2014
Periods included: 35
Cross-sections included: 12

Total panel (unbalanced) observations: 289
Swamy and Arora estimator of component variances

Variable Coefficient Std. Error t-Statistic  Prob.

C 2277271 0.164904 13.80972 0.0000
LOGCAPIT 0.640210 0.032590 19.64440 0.0000
LOGPOPU -0.035956 0.021715 -1.655855 0.0989
LOGPRIM -0.147657 0.037939 -3.891930 0.0001
LOGSEC 0.279601 0.040387 6.923022 0.0000
LOGEPAR 0.117473 0.019545 6.010464 0.0000

Effects Specification
Weighted Statistics

R-squared 0.927937
Adjusted R-squared 0.926664
Prob(F-statistic) 0.000000
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(estimator
Dependent Variable: LOGPIB
Method: Panel EGLS (Cross-section random effects)
Sample: 1980 2014
Periods included: 35
Cross-sections included: 12
Total panel (unbalanced) observations: 289
Wansbeek and Kapteyn estimator of component variances

Variable Coefficient Std. Error t-Statistic  Prob.

C 1.994539 0.249267 8.001621  0.0000
LOGCAPIT 0.603753 0.035383 17.06356 0.0000
LOGPOPU -0.040598 0.022479 -1.806030 0.0720
LOGPRIM -0.001839 0.055182 -0.033323 0.9734
LOGSEC 0.250438 0.043005 5.823405 0.0000
LOGEPAR 0.111961 0.023105 4.845801 0.0000

Effects Specification

R-squared 0.902193
Adjusted R-squared 0.900465
Prob(F-statistic) 0.000000
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Correlated Random Effects - Hausman Test

Equation: EQ02
Test cross-section random effects

Chi-Sq.
Test Summary  Statistic Chi-Sq. d.f.  Prob.

Cross-section random  7.944511 5 0.1593
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Migrant workers ard migrant domestic workers, by broad subregion, total (male + female), 2013

Broad subregion

Morthem  Sub- Latin ~ Morthem Morthern, Eastern Cemiral  Arab  Esstern  South- Southern  AIM+F
Kfrica  Eaheran  Amerca America Southem Eumps and States  Asia Eastem  Asia

Africa  andthe and Veestam Bsia and
Caribbean Weatam Asia the
Europe Pacific

Total workers ("000) J06 3568 2001 18232 218 1406 600 405 0620 3353 6052 23002
Total workers in % 21 W5 88 54 64 44 21 15 284 99 205 100
Labour force participation rate for
total population 491 706 665 629 579 600 577 511 TR0 F01 566 643
Migrant population aged 15+ (0000 1.5 126 &7 503 491 187 97 232 7.2 154 122 2066
L5 BTS2 10 25 15 175 130 75 80 24 05 32 10 19
population aged 15+
Migrant workers ("000) 0a 79 42 371 3/8 128 70 17e& 54 N7 87 1503
Migrant workers in % 0.5 52 29 247 2283 92 47 N3 36 T8 58 100

Labow fore paricpation stz for o 5 o4 g5p 737 20 739 723 760 752 765 T | 727
rigrant population

Labour force participation ratefor 444 708 665 618 556 580 564 433 720 690 564 6310
non-migrant population

Migeniworkers asaproporion 44 33 95 302 164 92 100 356 06 35 13 44
of all workers

Total domestic workers ("000) 00 84 170 00 41 03 08 38 146 01 64 671
Migrant domestic workers (000) 007 058 075 064 221 008 026 316 1.1 224 044 1152
Migrant domestic workers in % 06 50 65 55 192 07 22 274 95 104 38 100

Migrant domestic workers as a

praportion of all migrant workers g0 73 172 17 82 06 36 179 204 190 50 17

Migrant dormestic workers 25 3

proportion of all domestic workars 79 89 42 T0E S48 250 321 827 TS5 247 69 17.2
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Percentage of students at each proficiency level

PISA 2006

on the science scale
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Range of rank of countries/economie:
on the reading scale
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PISA 2009

Reading scale
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W Distribution of Science Achievement

Chinase Talpel
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Korea, Rep. of
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Czech Republic
England *

Siovak Republic
Balglum {Flemish) *
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Hong Kong, SAR '
Russlan Federation

United Statas

TIMES ¥
Years of
Scale Score s ganimg i
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Exhibit 1.1: Distribution of Mathematics Achievement MATHERETICS b ""_&
Grade ( Ez

A

Mathematics Achievement Distribution Kemle S

singapare B — &5 3.6 [-]
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Exhibit 1.1: Distribution of Mathematics Achievement - ?J
Grade [ -
- Years of Bover Average
e Schooling® | Age Scale Score
slngapore 4 103 S RE 0O 04
¥ Hong Eong, SAR 4 102 575 (A3 (] 00
Japan 4 10.4 565 {1.8) o 0532
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thibit 1.1:  Distribution of Science Achievement scmemce N o .

. Years of Bover, Ay
e Schooling” |  Age Scale Score
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Exhibit 1.1

TIMSS 2007 Distribution of Mathematics Achievement (Continued)
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Dependent Variable: LOGPIB
Method: Panel Least Squares
Date: 09/23/16 Time: 21:44
Sample: 1980 2014

Periods included: 35
Cross-sections included: 12

Total panel (unbalanced) observations: 289

Variable Coefficient Std. Error t-Statistic Prob.
C 2.242920 0.145581 15.40672 0.0000
LOGCAPIT 0.663369 0.033277 19.93502 0.0000
LOGPOPU -0.004387 0.023032 -0.190473 0.8491
LOGPRIM -0.268473 0.030222 -8.883341 0.0000
LOGSEC 0.366345 0.036986 9.904856 0.0000
LOGEPAR 0.119300 0.017901 6.664475 0.0000
R-squared 0.967711 Mean dependent var 10.25975
Adjusted R-squared 0.967141 S.D. dependent var 0.562474
S.E. of regression 0.101960 Akaike info criterion -1.707920
Sum squared resid 2.942051 Schwarz criterion -1.631800
Log likelihood 252.7944  Hannan-Quinn criter. -1.677419
F-statistic 1696.324 Durbin-Watson stat 0.398746

Prob(F-statistic) 0.000000
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Dependent Variable: LOGPIB
Method: Panel Least Squares
Date: 09/23/16 Time: 21:46
Sample: 1980 2014

Periods included: 35
Cross-sections included: 12

Total panel (unbalanced) observations: 289

Variable Coefficient Std. Error t-Statistic Prob.
C 1.696546 0.292277 5.804577 0.0000
LOGCAPIT 0.595391 0.035849 16.60823 0.0000
LOGPOPU -0.036637 0.022711 -1.613215 0.1079
LOGPRIM 0.070214 0.063839 1.099852 0.2724
LOGSEC 0.247306 0.043292 5.712560 0.0000
LOGEPAR 0.107392 0.023774 4517207 0.0000

Effects Specification

Cross-section fixed (dummy variables)

R-squared 0.977251
Adjusted R-squared 0.975912
S.E. of regression 0.087297

Mean dependent var 10.25975
S.D. dependent var 0.562474
Akaike info criterion -1.981979
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Sum squared resid
Log likelihood
F-statistic
Prob(F-statistic)

2.072848
303.3960
730.2714
0.000000

Schwarz criterion
Hannan-Quinn criter.
Durbin-Watson stat

-1.766307
-1.895560
0.442833
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Dependent Variable: LOGPIB
Method: Panel Least Squares
Date: 09/23/16 Time: 21:47

Sample: 1980 2014
Periods included: 35
Cross-sections included: 12

Total panel (unbalanced) observations: 289

Variable Coefficient Std. Error t-Statistic Prob.
C 6.062421 0.415131 14.60363 0.0000
LOGCAPIT 0.418525 0.039424 10.61600 0.0000
LOGPOPU 0.014052 0.018377 0.764652 0.4452
LOGPRIM -0.045585 0.052132 -0.874417 0.3828
LOGSEC 0.000782 0.041734 0.018728 0.9851
LOGEPAR 0.044961 0.019555 2.299231 0.0224
Effects Specification
Cross-section fixed (dummy variables)
Period fixed (dummy variables)
R-squared 0.988465 Mean dependent var 10.25975
Adjusted R-squared 0.986042 S.D. dependent var 0.562474
S.E. of regression 0.066454  Akaike info criterion -2.425839
Sum squared resid 1.051028 Schwarz criterion -1.778823
Log likelihood 401.5338 Hannan-Quinn criter. -2.166583
F-statistic 407.8972 Durbin-Watson stat 0.478473

Prob(F-statistic)

0.000000
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Dependent Variable: LOGPIB
Method: Panel EGLS (Cross-section random effects)
Date: 09/23/16 Time: 21:49

Sample: 1980 2014
Periods included: 35

Cross-sections included: 12

Total panel (unbalanced) observations: 289
Swamy and Arora estimator of component variances

Variable Coefficient Std. Error t-Statistic Prob.

C 2.277271 0.164904 13.80972 0.0000

LOGCAPIT 0.640210 0.032590 19.64440 0.0000

LOGPOPU -0.035956 0.021715 -1.655855 0.0989

LOGPRIM -0.147657 0.037939 -3.891930 0.0001

LOGSEC 0.279601 0.040387 6.923022 0.0000

LOGEPAR 0.117473 0.019545 6.010464 0.0000

Effects Specification
S.D. Rho
Cross-section random 0.041060 0.1811
Idiosyncratic random 0.087297 0.8189
Weighted Statistics

R-squared 0.927937 Mean dependent var 3.907879

Adjusted R-squared 0.926664 S.D. dependent var 0.697132

S.E. of regression 0.092305 Sum squared resid 2.411207

F-statistic 728.8275 Durbin-Watson stat 0.439867
Prob(F-statistic) 0.000000

Unweighted Statistics
R-squared 0.963660 Mean dependent var 10.25975
Sum squared resid 3.311196 Durbin-Watson stat 0.320311
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(Wansheek and Kapteyn estimator )

Dependent Variable: LOGPIB

Method: Panel EGLS (Cross-section random effects)

Date: 09/23/16 Time: 21:53

Sample: 1980 2014
Periods included: 35

Cross-sections included: 12

Total panel (unbalanced) observations: 289

Wansbeek and Kapteyn estimator of component variances

Variable Coefficient Std. Error t-Statistic Prob.
C 1.994539 0.249267 8.001621 0.0000
LOGCAPIT 0.603753 0.035383 17.06356 0.0000
LOGPOPU -0.040598 0.022479 -1.806030 0.0720
LOGPRIM -0.001839 0.055182 -0.033323 0.9734
LOGSEC 0.250438 0.043005 5.823405 0.0000
LOGEPAR 0.111961 0.023105 4.845801 0.0000
Effects Specification
S.D. Rho
Cross-section random 0.151472 0.7507
Idiosyncratic random 0.087297 0.2493
Weighted Statistics
R-squared 0.902193 Mean dependent var 1.152844
Adjusted R-squared 0.900465 S.D. dependent var 0.377098
S.E. of regression 0.086899 Sum squared resid 2.137051
F-statistic 522.0913 Durbin-Watson stat 0.444803
Prob(F-statistic) 0.000000
Unweighted Statistics
R-squared 0.936108 Mean dependent var 10.25975
Sum squared resid 5.821638 Durbin-Watson stat 0.163282
OW}A )\.,.:7'-\ cﬂ:}
Correlated Random Effects - Hausman Test
Equation: EQ02
Test cross-section random effects
Chi-Sq.
Test Summary Statistic ~ Chi-Sq. d.f. Prob.
Cross-section random 7.944511 5 0.1593
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Abstract:
The thesis aims to study the impact of education on economic growth in the Arab countries, by integrating the
variables of human capital represented by the primary and secondary raw enrollment rates and the population growth,
as well as the capital variables represented in the fixed capital formation rate and the internal saving rate of Lucas
growth rate (1988) in a data of 12 Arab countries during the period 1980 to 2014. The results were estimated using the
fixed and random individual model’s effects through the Eviews program. The results found that the variables of
material capital are more significant and contribute in PIB. The effect of fixed capital ranges from 40% to 66%, and
from 4% to 11% for the saving rate. In contrast, the variables of human capital show a weak effect, where primary
enrollment has a negative impact on PIB by (-26%) to (-14%).Secondary education on the other hand,has a positive
effect of 24% to 36%; however, the population variable was not statistically significant. These results are due to
factors related to the education system, the labor market, research and development, and other economic and political
factors particularly in the Arab countries.

Keywords:

Education - human capital - the millennium goals of education - economic Growth - labor market - research and
Development.

Resumé:

La thése vise a étudier I'impact de I'éducation sur la croissance économique dans les pays arabes, en intégrant les
variables du capital et du capital humain dans le model de croissance de Lucas (1988),en réference aux données de
panel de 12 pays arabes pendant la période 1980 a 2014.les variables du capital humain représentées par les taux
bruts de scolarisation primaire et secondaire et la croissance démographique, ainsi que les variables de capital
représentées par la formation de capital fixe,le taux d'épargne interne.Les résultats ont été estimés en utilisant le
modele des effets individuels fixes et aléatoires a travers le programme Eviews. Les résultats ont montré que les
variables du capital matériel sont plus significatives et contribuent au PIB. L'effet du capital fixe varie de 40% a 66%
et de 4% a 11% pour le taux d'épargne. En revanche, les variables du capital humain montrent un faible effet, ou la
scolarisation primaire a un impact négatif sur le PIB de (-26%) a (-14%). L'enseignement secondaire quant a lui, a un
effet positif de 24% a 36%, tandis que la variable de population n'était pas statistiquement significative. Ces résultats
sont dus a des facteurs liés au systeme éducatif, au marché du travail, a la recherche et au développement ainsi qu’ &
d'autres facteurs économiques et politiques,en particulier dans les pays arabes.

Mots clés:

Education - capital humain - objectifs du millénaire pour I'éducation - croissance économique - marché du travail -
recherche et développement.



