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Abstract:

Through this research paper, we aim to study the role of economic sectors
in achieving economic diversification in the Maghreb countries during the period
(1990-2018), relying on economic measurement methods through the use of
panel models, therefore we conclude in this research paper that the study
variables are in a state of complementarily and common in the long run, as it was
found that there is a direct relationship between the added value of each of the
industrial and service sectors and the agricultural sector with the GDP in the
Maghreb countries.

Keywords: Economic Diversification; Gross Domestic Product; Panel Models.
Résumé :

A travers ce document de recherche, nous souhaitons étudier le réle des
secteurs économiques dans la diversification économique des pays du Maghreb au
cours de la période (1990-2018), en nous appuyant sur des méthodes de mesure
économique a travers l'utilisation de modeles de panel par conséquent, nous
concluons dans ce document de recherche que les variables de I'étude sont dans un
état de complémentarité et commune a long terme, car il a été constaté qu'il existe
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une relation directe entre la valeur ajoutée de chacun des secteurs industriels et de
services et le secteur agricole secteur avec le PIB des pays du Maghreb.

Mots-clés : Diversification Economique; Le Produit Intérieur Brut; Modéles de
Panel.
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(Random) (Fixed) (Pooled)

5.568(0.232) -7.879(0.138) 4.468(0.2914) Lvindus

-4.635(0.077) 1.593(0.801) -4.635(0.118) Lvagricu

1.845(0.765) -0.256(0.969) 1.845(0.792) Lvsrvic

15.630(0.713) 71.865(0.131) -15.630(0.746) Constant
116 116 116 Oltaliwll sus
0.29 047 0.29 R-squared

15.913(0.000) 16.050(0.000) 15.913(0.000) F-test
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Correlated Random Effects - Hausman Test
Equation: Untitied
Test cross-section random effects

Test Summary Chi-3q. Statistic  Chi-3q. d.f. Prob.

Cross-section random 34946177 3 0.0000
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Series: Standsdized Residusk
e _ Sample 1530 2018
Observations 118
1z —
Mesn 4. 50=-18
b Median 0412435
2 Mascinmwunn 5411785
Miindnmwm -T.282014
& Std. Dev. 382874
Skewness D.EDE240
1 Hurtosis 2885830
] JarqueBera  T.237915
Probability Q025811
e o o o e o i o |||||||||||||||||||
= -4
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Residual Cross-Section Dependence Test

MHull hypothesis: Mo cross-section dependence {(correlation) in residuals
Equation: Untitled

Pericods included: 29

Cross-sections included: 4

Total panel observations: 116

Cross-section effects were removed during estimation

Test Statistic d.f. Prob.
Breusch-Pagan LM 1607013 & 0.0134
Pesaran scaled LM 2906996 0.00326
Bias-corrected scaled LM 2.835567 0.0046
Pesaran CD -1.022539 0.2018
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PP-Fisher | ADF-Fisher IPS Breitung LLC
6.427 3.404 1451 | 1042 | 1030 | =
(0.544) 0.906) | (0.926) | (0.851) | (0.848) | wpmah
L

295.549 36.612 4750 | 4415 | 3218 | o gdp
(0.000) (0.000) 0.000) | (0.000) | (0.000) | g5

20.330 9.069 0052 | -0544 | 0390 | =

(0.009) 0.336) | (0.520) | (0.298) | (0.651) | gl

- Lvindus

300215 42.967 5707 | 3149 | 5580 |

(0.000) (0.000) (0.000) | (0.000) | (0.000) | g

20.971 5.325 0718 | 0638 | 0747 | =

(0.007) 0.722) | 0763) | (0.738) | (0.772) | wyad _
193.612 40.186 5374 | 2863 | 1909 | am | vagriout
(0.000) (0.000) (0.000) | (0.002) | (0.971) | gy

5282 4508 0734 | -0.669 | 2125 | =

(0.727) (0.808) | (0.766) | (0.251) | (0.016) | yal

- Lvsrvic

187.203 38.533 5188 | 4569 | 3305 | o

(0.000) (0.000) (0.000) | (0.000) | (0.001) | ¥
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Kao Residual Cointegration Test

Series: LPIB LVAGRICUT LVIMNDUS LVWVSRVIC

Date: 111420 Time: 10:18

Sample: 1990 2018

Included observations: 116

Mull Hypothesis: Mo cointegration

Trend assumption: Mo deterministic trend

User-specified lag length: 1

MNewey-\West automatic bandwidth selection and Bartlett kernel

t-Statistic Prob

ADF 1.9503289 0.0255
Residual variance 4101978
HAC variance 22332472
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Dependent Variable: D({LPIB)

Method: ARDL

Date: 11/14/20 Time: 10:19

Sample: 1991 2013

Included cobservations: 112

Maximum dependent lags: 1 (Automatic selection)

Model selection method: Akaike info criterion (AIC)
Dynamic regressors (11 lag, automatich: LYIRNDUS LWSRWIC LWACSRNCZUT
Fixed regressors:

rMurmber of models evalulated: 1

Selected Model: ARDLCT, 1, 1, 1)

MNote: fimnal equation sample is larger than selection sample

wWariable Coefficient Std. Error —-Statistic Prob. =

Long Run Equation

LWiriD LI =S 2016204 0. 503525 5. 990182 oO.0o0o00
LWSRWIC 4 565795 0. 664067 6. 875505 oO.0o0o00
LWAGRICUT D 491742 0.280917 1.290941 o.1999

Short Run Equation

COIMTECO 0. 159599 00542329 -2.121147F 00024
CHLWIrDLIS ) 2. 063092 3. 495948 0.5901328 05565
DLW SRWIHC Y -5.222220 25561752 20228535 0044z
CHLWAGRICUTY -0.380741 1. 115996 -0.341167F 0. F337F

L= -0 429404 0. 463469 -0. 926500 0.3566

Mean dependent var 0.251233 S D dependent wvar 2. 0339857
S.E. ofregression 20916326 Akaike info criterion 1. 455367
Sum squared resid 406 8695 Schwarz criterion 2001337
Log likelihood —51. 41127 Hannmnan—Quinn criter. 1. 687 7000

*MNMote: povalues and any subsequent tests do not account for model
saelection.
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