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 Abstract 
There is a strong competition among the countries of the world to attract 

foreign direct investment. There are many factors that help attract this type of 

investment. Due to the importance of the transport infrastructure factor, which is 

one of the main pillars in the business environment performance and the main 

engine of the investment movement in the host countries, To study the impact of 

transport infrastructure on attracting foreign direct investment to some Arab 

countries, by focusing on rail transport, maritime transport and air transport. By 

using The analytical descriptive approach and the Panel-Ardl model. The study 

concluded that there is a short-term causal relationship between FDI and 

independent variables, as shocks in all countries of the study will be corrected at 

33% in the coming period.  
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FDI 

 
 

 

RRSG 

 
–

SHPG 

 -

AIRG 

 

GDCF 

-Hausman Test 

%  

 
  

FDI  = 2.185722 + 0.001165RRSG -7.41E-07 SHPG + 0.000938AIRG + 

0.098160GDCF  

Adjusted R-squared= 58 

prob F(stat) 0.000 

N= 66                         DW= 0.73                 F(stat)= 53985 

 RRSG GDCF

 FDIAIRG

SHPGSHPG

FDI  

  (prob F(stat) 0.000 )    

1%  5%  10%          . 
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FDIRRSG, SHPG, AIRG , GDCF 

- UNIT ROOT
 PP-Fisher Chi-square  

 H0 

 H1 

 (PP) 
        

  prob  prob   prob  Prob 

RRSG  0,0304   GDCF   

0.0008 
 

  

 0,0540    0.0012 

 

  

SHPG  prob  prob FDI   prob  Prob 

  

0.165 
 

 
0.000 

 0.0006  / 

  

 0.836 
 

 
0.000 

 0.011  / 

AIRG  prob  prob      

 0.107  0.000 

 0.0049  0.000 

Eviews 

RRSG, SHPG, AIRG

I1

GDCF FDI

I0 

-PMG-ARDL
RRSG, SHPG, AIRG

GDCFFDI

PMG-ARDLPesaran et al.1999FDI

- 

FDI 
Regressor  PMG Standard 

Error 

t-statistic Prob 

RRSG 

-0.001209 3.60E-09 -336315.3 

 

SHPG 

1.40E-06 1.79E-12 782271.0 

 

AIRG 

-0.002065 2.48E-08 -83381.63 

0.0000* 
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GDCF 

0.121665 7.47E-08 1628271. 

0.0000* 

% %%%% 
eviews 

  SHPG

GDCF RRSGAIRG

  %

 

FDI 
Variable   Coefficient  Standard 

Error 

t-statistic Prob 

CointeQ01  -0.3362 0.104107 -3.229381 0.0039* 

D(RRSG) 0.000114 0.000710 0.159891 0.8744 

D(SHPG) 2.36E-06 1.99E-06 1.189162 0.2471 

D(AIRG) 0.079798 0.099879 0.79897      0.4329 

D(GDCF) -0.039073 0.012302 -3.176203 0.0044* 

C      0.242564 0.859037 0.282368 0.7803 
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Series: Residuals
Sample 2007 2017
Observations 56

Mean       7.53e-17
Median   7.44e-09
Maximum  2.349387
Minimum -2.665650
Std. Dev.   0.709201
Skewness  -0.113850
Kurtosis   7.523394

Jarque-Bera  47.86353
Probability  0.000000
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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 14.485477 4 0.0059 

     
          

Cross-section random effects test comparisons: 

     

Variable Fixed   Random  Var(Diff.)  Prob.  

     
     RRSG 0.001165 0.000488 0.000000 0.0228 

SHPG -0.000001 -0.000001 0.000000 0.4974 

AIRG 0.000938 0.001887 0.000002 0.4749 

GDCF 0.098160 0.103318 0.000068 0.5325 

     
      

Dependent Variable: FDI   

Method: Panel Least Squares   

Date: 09/17/18   Time: 10:33   

Sample: 2007 2017   

Periods included: 11   

Cross-sections included: 6   

Total panel (unbalanced) observations: 62  

     
     Variable Coefficient Std. Error t-Statistic Prob.   

     
     C 2.185722 1.683316 1.298462 0.1999 

RRSG 0.001165 0.000429 2.714440 0.0090 

SHPG -7.41E-07 3.46E-07 -2.139267 0.0371 

AIRG 0.000938 0.001745 0.537760 0.5930 

GDCF 0.098160 0.030930 3.173624 0.0025 

     
      Effects Specification   

     
     Cross-section fixed (dummy variables)  

     
     R-squared 0.645918     Mean dependent var 3.469804 

Adjusted R-squared 0.584635     S.D. dependent var 2.957904 

S.E. of regression 1.906335     Akaike info criterion 4.274932 

Sum squared resid 188.9739     Schwarz criterion 4.618018 

Log likelihood -122.5229     Hannan-Quinn criter. 4.409636 

F-statistic 10.53985     Durbin-Watson stat 0.734824 

Prob(F-statistic) 0.000000    
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Dependent Variable: D(FDI)   

Method: ARDL    

Date: 09/24/18   Time: 12:43   

Sample: 2008 2016   

Included observations: 56   

Dependent lags: 1 (Fixed)   

Dynamic regressors (1 lag, fixed): RRSG SHPG AIRG GDCF   

Fixed regressors: C   

     
     Variable Coefficient Std. Error t-Statistic Prob.*   

     
      Long Run Equation   

     
     RRSG -0.001209 3.60E-09 -336315.3 0.0000 

SHPG 1.40E-06 1.79E-12 782271.0 0.0000 

AIRG -0.002065 2.48E-08 -83381.63 0.0000 

GDCF 0.121665 7.47E-08 1628271. 0.0000 

     
      Short Run Equation   

     
     COINTEQ01 -0.336200 0.104107 -3.229381 0.0039 

D(RRSG) 0.000114 0.000710 0.159891 0.8744 

D(SHPG) 2.36E-06 1.99E-06 1.189162 0.2471 

D(AIRG) 0.079798 0.099879 0.798950 0.4329 

D(GDCF) -0.039073 0.012302 -3.176203 0.0044 

C 0.242564 0.859037 0.282368 0.7803 

     
     Log likelihood 88.19322    

     
     *Note: p-values and any subsequent tests do not account for model 

        selection.   

 

 

 

 


