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(1) @ala
(Panel Unit Root Tests) dawdall clilull 3aagll jia c)lid) guilis
G.\  gadll i) ptia
Loz ) Gyl
POPGR Deb REV Inf GCG EXP MNNuII ‘ Test
Hypothesis
Unit root | Levin, Lin &
(common Chu t*-statistic
process)
Level
-0.78(0.19) | -1.02 -2.57(0.00) | 0.90(0.82) | -1.74(0.04) | 0.76 (0.78)
(0.15)
1st diff
-4.70 (0.00) -5.52 (0.00) -4.50 (0.00)
-3.79
(0.00)
Unit root | Im, Pesaran &
(Individual Shin w- statistic
process)
Level
221 (0.0)— | 0.26 -0.85(0.20) | 0.39 (0.65) -1.68 (0.04) 0.90 (0.81)
(0.60)
1st diff
-1.45 (0.05) | -1.91 (0.03) -3.33(0.00)
0.23
(0.04)—
Unit root | Fisher-pp
(Individua Chi-square
process)
8.80 (0.55) 9.12 7.69(0.66) | 24.9(0.01) | 22.12(0.01) | 17.71(0.06) Level
(0.52)
26.7 (0.00) 30.23(0.00) 55.3 (0.00) 1st diff
21.86
(0.01)

-(Individual Intercept) Lall JMA e SLEAY) aladial & tddasdla
-((Bartlett-Kernel sk olaasinls (Schwarz Info Criterion) Y1 JLaay) 38y <o dsuliall cUaiy) 35 Jshs
sangll s o gsing Lsall ol Al Lmill e ol el bl s dillaal ()
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(2) gale
(Panel Cointegration Test) daatall clibull ¢ fidal) Jalsil) c)lad) gilis
dilaay) 4 sinall A i)
A (Significance Test- Statistic (Null &y ial) (Test) Liay)
Praobability) Hypothesis)
Aide Jal&i g 0.00 -3.15 Ayide JalS2ag ¥V | Kao Residual
zsaill Glyaiie z sl lyatia G Cointegration Test
ADF- dtatistic
Jide & aag Sydie JalSS 2a e Y | Pedroni Residual
7 saill Glyaaie G z3saill lpatia G Cointegration Test
0.89 -1.25 panel v-statistic
0.92 143 panel rho-statistic
0.00 -5.74 panel pp-statistic
0.00 —2.56 panel ADF-statistic
0.99 251 group rho-statistic
0.00 -9.97 grouo pp-statistic
0.00 —4.04 group ADF-statistic

comdb) ddy b

dacl cdalel) Llall jgpiad) il ¢ 53N 3Spall i)
oo colee (dilida

Ledlisl] 45 Jga jage i (2012) o) deliadig
oY) colae (2013-2012 palied)

Aalel) LogSal) Lo 5udi .(2014) An¥) AW 5l
Aiing dlaef calamdyl clubadly clahall 3y
oY) (Olas

Allen, Richard and Tommasi, Daniel (2001). Managing
Public Expenditure: A Reference Book for Transition
Countries, (2™ ed), Paris: rue Andre-pascal.

-(Individual Intercept) JLall JMA (po HLEAY) aladind 25 tidaadle
.(Bartlett-Kernel) 43yl ladiuly (Schwarz Info Criterion) (IY¥) HLEaY) (885 ot dpaliall cUay) 558 Johas
¢ : :
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Oles
alle) 4 Jlac Y] Abaidif dujlas gsdi .(2012) Jsal) Sl
Y

clll aad) mildl] cuas J gl Loild .(2012) (shsall et
Ang, James B. (2008). Private Investment and Financcial
Sector In Developing Countries, Monash Economics
Working Paper 07/08, Monash University, Department
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Public Expenditure Determinantsin Some Arab Countriesduring the
Period (2000-2014)

Saleem Sulieman AL-Hajaya?

ABSTRACT

This study aims to analyze the public expenditure determinants for Jordan, Lebanon, Egypt, Morocco and
Tunisiaover the period 2000-2014 using atheoretical and quantitative analysis methodology. An econometrics
model was built to measure the public expenditure determinants in the above countries using econometrics
methods which are used in Panel Data.

The researcher adopted LLC (Levin, Lin and Chu), Im Pesaran and Shin (1PS) and Fisher PP to test the stability
of the study variables. In addition, co-integration tests were used to examine the study variables, namely, Kao
test and Pedroni test. Depending on the analyses of the above tests, the mode of the study was analyzed and
the results were obtained using Panel Dynamic Ordinary Least Square (Panel DOLS).

The main results of this study demonstrated that the public revenue and the public debt in addition to the
inflation rate and population growth rate are the most important factors that determine the expansion of public
expenditurein the above countries. The results also showed that thereis no clear relationship between economic
growth and public expenditure in these countries.

Keywords: Determinants of public expenditure, the public expenditure, panel data, panel dynamic OLS,
Jordan, Lebanon, Egypt, Morocco and Tunisia.
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