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Abstract:

This study aims to measure the effect of participation in global value chains on economic
diversification for Algeria, Saudi Arabia, Qatar, Bahrain, Oman, Kuwait during the period
(1995-2017) using the PMG / ARDL distributed self-regression model, where we used the
value. Domestic addition in total exports and foreign value added in total exports as
indicators expressing participation in global value chains. The Hirvindal-Hirschman index
was also relied on as a dependent variable expressing the concentration of products. The
study concluded that there is a long-term significant relationship between each of the
dependent variable and most of the variables Explanatory.

Keywords: Global value chains, Exports diversification, Arab countries.

Jel Classification Codes: O1, 0140, F230

Résumé:

Cette étude vise a mesurer I'effet de la participation aux chaines de valeur mondiales sur la
diversification économique pour I'Algérie, I'Arabie saoudite, le Qatar, le Bahrein, Oman, le
Koweit au cours de la période (1995-2017) en utilisant le modéle d'autorégression distribuée
PMG / ARDL, ou nous avons utilisé la valeur. L'addition nationale dans les exportations
totales et la valeur ajoutée étrangére dans les exportations totales comme indicateurs
exprimant la participation aux chaines de valeur mondiales. L'indice Hirvindal-Hirschman a
également été utilisé comme variable dépendante exprimant la concentration des produits.
L'étude a conclu qu'il existe une relation significative a long terme entre chacune des
variables dépendantes et la plupart des variables Explicatif
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bl dbgiinn (02) o3, Gl

EXPC DVA FVA FDI FTD DCP
EXPC 1.000000
DVA 0.401997 1.000000
FVA 0.334454 0.874372 1.000000
FDI 0.267525 0.512685 0.668793 1.000000
FTD -0.082407 0.016368 -0.080281 0.131189 1.000000
DCP -0.227083 0.049364 -0.133956 -0.021958 0.704608 1.000000
EVIEWS 10 Silasdl malipdl ila pien :juall
KL B i Shylis | il Sgiuall Sumgll o Shlias! (3) 03, =l
Panel unit root test: Prob Prob Prob Prob Prob Prob Prob Prob
Summary | Individual | Individual Prob | Individual | Individual None None
effects effects, effects effects, Individual | Individual
individual None individual effects effects,
linear linear individual
trends trends linear
trends
Exogenous variables: EXPC DVA FVA
Levin, Lin & Chut 0.3748 0.5425 0.0144 0. 7040 0.2222 1.0000 0.4299 0.9556 0.9879
Breitung t-stat 0.4338 0.0196 0.1710
Im, Pesaran & Shin W-stat 0.5688 0.2698 0.9991 0.5505 0.9805 0.8492
ADF-Fisher Chi-square 0.6985 0.2520 0.1237 0.9999 0.7375 1.0000 0.9985 0.9424 0.9999
PP - Fisher Chi-square 3510.6 0.0428 0.0347 0.9999 0.4828 1.0000 0.9987 0.9013 1.0000
Exogenous variables: FDI FTD DCP
Levin, Lin & Chut 0.1065 0.5075 0.0016 0.3224 0.6406 0.9114 0.9786 0.7592 0.9987
Breitung t-stat 0.1886 0.0822 0.3666
Im, Pesaran & Shin W-stat 0.0562 0.4623 0.6156 0.5557 0.9927 0.3225
ADF-Fisher Chi-square 0.1070 0.4830 0.0294 0.8252 0.7051 0.9985 0.9922 0.3468 1.0000
PP - Fisher Chi-square 0.0237 0.2553 0.0142 0.4072 0.0737 0.9996 0.9999 0.9285 1.0000
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Panel unit root  test: Prob Prob Prob Prob Prob Prob Prob Prob
Summary | Individual | Individual Prob | Individual | Individual None None
effects effects, effects effects, Individual | Individual
individual None individual effects effects,
linear linear individual
trends trends linear
trends
Exogenous variables: EXPC DVA FVA
Levin, Lin & Chu't 0.0460 0.3752 0.000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Breitung t-stat 0.0001 0.0000 0.0000
Im, Pesaran & Shin W-stat 0.0000 0.0000 0.0000 0.0000 0.0000 0.0002
ADF-Fisher Chi-square 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0009 0.0000
PP - Fisher Chi-square 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
Exogenous variables: FDI FTD DCP
Levin, Lin & Chu't 0.0036 0.1278 0.0000 0.0000 0.0088 0.0000 0.0000 0.0000 0.0000
Breitung t-stat 0.1734 0.0001 0.0370
Im, Pesaran & Shin W-stat 0.0000 0.0017 0.0000 0.0008 0.0000 0.0002
ADF-Fisher Chi-square 0.0000 0.0042 0.0000 0.0000 0.0021 0.0000 0.0000 0.0011 0.0000
PP - Fisher Chi-square 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
EVIEWS 10 las¥! malipdl cularyiea s yusall
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Hypothesied Fisher Stat* Prob Fisher Stat* Prob
No.of CE(s) (from trace test) (from max-eigen test)
None 226.2 0.0000 152.9 0.0000
At most 1 93.48 0.0000 50.08 0.0000
At most 2 52.92 0.0000 36.36 0.0003
At most 3 25.74 0.0117 17.71 0.1249
At most 4 16.85 0.1552 16.29 0.1781
At most 5 13.24 0.3517 13.24 0.3517
EVIEWS 10 las¥! malipdl cularyies s yusall
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Dependent Variable: D(EXPC)
Method: ARDL
Date: 09/26/20 Time: 21:50
Sample: 1996 2017
Included observations: 132
Maximum dependent lags: 1 (Automatic selection)
Model selection method: Akaike info criterion (AIC)
Dynamic regressors (1 lag, automatic): DVA FVA FDI FTD DCP
Fixed regressors: C
Number of models evalulated: 1
Selected Model: ARDL(1,1,1,1,1,1)
Note: final equation sample is larger than selection sample
Variable Coefficient Std. Error t-Statistic Prob.*
Long Run Equation
DVA 2.57E-09 5.60E-10 4.598554 0.0000
FVA -2.01E-08 9.53E-09 -2.111240 0.0375
FDI 6.08E-06 2.10E-06 2.890874 0.0048
FTD -0.001817 0.001784 -1.018562 0.3111
DCP -0.001517 0.000428 -3.547375 0.0006)
Short Run Equation
COINTEQO1 -0.374333 0.117914 -3.174623 0.0020
D(DVA) -2.80E-09 6.04E-09 -0.463573 0.6441
D(FVA) 2.66E-08 3.75E-08 0.708224 0.4806)
D(FDI) -1.57E-06 1.31E-06 -1.197893 0.2341
D(FTD) -0.002442 0.001571 -1.554727 0.1235
D(DCP) -0.002328 0.000645 -3.611021 0.0005
C 0.267986 0.090323 2.966977 0.0038
Mean dependent var -0.005206 S.D. dependent var 0.040768
S.E. of regression 0.033772  Akaike info criterion -3.640111]
ISum squared resid 0.103788 Schwarz criterion -2.643148
Log likelihood 298.1677 Hannan-Quinn criter. -3.234970

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