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Résumé

Cette etude vise a déterminer la relation entre la corruption, le capital humain et la
croissance économique pour un échantillon composé de douze pays arabes durant la
période de 2007 a 2018, a la base de I'estimation par la méthode GMM différence et la
méthode d’analyse de trajectoire en utilisant le programme Eviews 10 et Stata 12, les
résultats de I'estimation du modéle d'étude indiquent qu'il y a un effet négatif et significatif
de la corruption sur le capital humain et il y a un effet positif du capital humain sur la
croissance économique des pays étudiés et aussi les résultats soulignent que l'interaction
entre la corruption et le capital humain affecte négativement la croissance économique des
pays arabes durant la période 2007 a 2018, cette étude est terminée par un ensemble de
recommandations et de suggestions.

Mots CIés : Corruption, Capital Humain, Croissance Economique, GMM, Panel, Pays
Arabes.

Abstrat

This research study aims to determine the relationship between corruption, human capital
and economic growth for a sample composed of twelve Arabic countries during the period
of 2007 to 2018.Based on the estimation of GMM differences and the trajectories analysis
methods by using the Eviews 10 and Stata 12 program to reach the targeted objective of
the research study. The obtained results indicate that there is a negative and moral effect of
corruption on human capital. Besides; there is a positive impact of human capital on the
economic growth , consequently; there is an interaction between corruption and human
capital which affects negatively the economic growth of Arabic countries during the period
of 2007 to 2018.Finaly, this study is concluded by a set of recommendations and
suggestions for further investigation.

Key words: Corruption, Human Capital, Economic Growth, GMM, Panel, Arab
Countries.
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Dependent Variable: LNGDPP

Method: Panel Least Squares Date: 06/07/21 Time: 10:37
Sample (adjusted): 2008 2018

Periods included: 11

Cross-sections included: 12

Total panel (balanced) observations: 132

Variable Coeff. Std. Error t-Stat Prob.
LNGDPP(-1) 0.992321 0.007029 141.1805 | 0.0000
HK 0.001028 0.004561 0.225375 | 0.8221
DGOV -0.00228 0.000652 -3.50575 | 0.0006
LNCPI20 0.020837 0.031626 0.658844 | 0.5112
OCOM -0.00442 0.01031 -0.429 0.6687
C 0.085313 0.195162 0.43714 | 0.6628
R-squared 0.997832| Mean depend var 9.613002
Adjusted R’ 0.997746| S.D. depend var 0.958801
S.E.of regress. 0.045525| AIC -3.29672
Sum squared resid 0.261137| Schwarz criterion -3.16568
Log likelihood 223.5838 | Hannan-Quinn criter. -3.24347
F-statistic 11596.24 | Durbin-Watson 1.436866
Prob(F-statistic) 0.00000
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Dependent Variable: LNGDPP

Method: Panel Least Squares

Date: 06/07/21 Time: 10:39

Sample (adjusted): 2008 2018

Periods included: 11

Cross-sections included: 12

Total panel (balanced) observations: 132

Variable Coefnt Std.Error | t-Stati Prob.
LNDGDPP(-1) 0.759873| 0.041484 18.3173 0.0000
HK 0.011215| 0.009582 1.17048 0.2442
DGOV -0.005681| 0.001152 -4.93050 0.0000
LNCPI20 -0.057729| 0.058318 -0.9899 0.3243
OCOM 0.018129| 0.026881 0.67440 0.5014
C 2.566381| 0.519363 4.94140 0.0000
Effects Specification

Cross-section fixed (dummy variables)

R-squared 0.9984 | Mean depend. var 9.613002
Adjusted R? 0.9982 | S.D.depend.var 0.958801
S.E.of regression 0.0407 |A.I.C -3.46178
Sum squared resid 0.1874| Schwarz criterion -3.090515
Log likelihood 245.47 | Hannan-Quinn criter. -3.310917
F-statistic 4611.3 | Durbin-Watson 1.502505
Prob(F-statistic) 0.0000
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Dependent Variable: LNGDPP

Method: Panel Generalized Method of Moments

Transformation: Orthogonal Deviations

Date: 06/07/21 Time: 14:35

Sample (adjusted): 2009 2018

Periods included: 10

Cross-sections included: 12

Total panel (balanced) observations: 120

White period instrument weighting matrix

White period standard errors & covariance (d.f. corrected)

Instrument specification: @DYN(LNGDPP,-3) HK DGOV LNCPI20 OCOM @TREND

Constant added to instrument list

Variable Coefficient | Std.Error t-tatistic Prob.
LNGDPP(-1) 0.821791| 0.106239 5.852771 0.0000
HK 0.029383| 0.029254 1.004419 0.3173
DGOV -0.008579| 0.002513 -3.41392 0.0009
LNCPI20 -0.239066 0.11754 -2.03391 0.0443
OCOM 0.006412 0.0444| 0.144408 0.8854

Effects Specification

Cross-section fixed (orthogonal deviations)

Mean Depend.var -0.015088 | S.D. dependent var 0.094093
S.E. of regression 0.044449 | Sum squared resid 0.227204
J-statistic 7.908524 | Instrument rank 13
Prob (J-stat) 0.442456 \
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System: UNTIT

Estimation Method: Generalized Method of Moments

Date: 06/07/21 Time: 14:46

Sample (adjusted): 2009 2018

Periods included: 10

Included observations: 120

Total system (unbalanced) observations 228

White Covariance

Linear estimation after one-step weighting matrix

Coefficient | Std.Error t-tatistic Prob.
C(1) -0.391007 0.898901 -0.43498 0.6640
C(2) 0.929362 0.065455 14.19858 0.0000
CE3) 0.112034 0.136522 0.820629 0.4128
C(4) 0.051501 0.033465 1.541642 0.1246
CO) -0.003103 0.006446 -0.481388 0.6307
C6) 0.068228 0.062965 1.083583 0.2798
C(7) 0.019188 0.017093 1.122570 0.2629
C(8) 0.233827 0.503805 0.464123 0.6430
C(9) 0.171995 0.329762 0.521574 0.6025
C(10) -0.120538 0.110697 -1.088899 0.2774
C@1) -0.009567 0.011876 -0.805550 0.4214
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C(12) -0.099693 0.139369 -0.715316 0.4752
Determinant residual covariance 1.79E-05
J-statistic 1.67E-40
Equation: LNGDPP=C(1)+C(2)*LNGDPP(-1)+ C(3)*LNCPI20+ C(4)*HK +C(5)
*DGOV+C(6)*OCOM
Instruments: D(LNGDPP(-2)) D(LNCPI20(-1)) D(HK(-1)) D(DGOV(-1)) D(OCOM(-1))
C
Observations: 108
R-squared 0.994051 Mean dependent var 9.623047
Adjusted R-squared 0.99375 S.D. dependent var 0.942102
S.E. of regression 0.074424 Sum squared resid 0.564964
Durbin-Watson stat 0.649435

Equation: D(LNGDPP)=C(7)+C(8)*D(LNGDPP(-1))+C(9)*D(LNCPI120(-

1))+C(10)*D(HK(-1))+C(11)*D(DGOV(-1))+C(12)*D(OCOM(-1))

Instruments:LNGDPP(-2) LNCPI20(-1) HK(-1) DGOV/(-1)OCOM(-1) C

Observations: 120

R-squared

Adjusted R-squared
S.E. of regression
Durbin-Watson stat

-0.571720
-0.640655
0.063560
2.025697

Mean dependent var
S.D. dependent var
Sum squared resid

0.007682
0.049622
0.460544
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Dependent Variable; LNGDPP
Method: Panel Least Squares
Date: 06/07/21 Time: 10:37
Sample (adjusted): 2008 2018
Periods included: 11
Cross-sections included: 12
Total panel (balanced) observations: 132
Variable Coefficient Std. Error | t-Statistic Prob.
LNPPP(-1) 0.992321 0.007029| 141.1805 0.0000
HK 0.001028 0.004561|  0.225375 0.8221
DGOV -0.002287 0.000652 | -3.505756 0.0006
LNCPI20 0.020837 0.031626 | 0.658844 05112
OCOM -0.004423 0.01031 -0.429 0.6687
C 0.085313 0.195162| 043714 0.6628
R-squared 0.997832| Mean dependent var 9.613002
Adjusted R-squared 0.997746| S.D. dependent var 0.958801
S.E. of regression 0.045525|  Akaike info criterion -3.296725
Sum squared resid 0.261137|  Schwarz criterion -3.165688
Log likelihood 2235838 | Hannan-Quinn criter. -3.243478
F-statistic 11596.24 |  Durbin-Watson stat 1.436866
Prob(F-statistic) 0.000000

Eviews 10 w2 : juuall

229



(Model a Effet Fixe) aul ol 2344 :(02) 43y el

Dependent Variable: LNGDPP

Method: Panel Least Squares

Date: 06/07/21 Time: 10:39

Sample (adjusted): 2008 2018

Periods included: 11

Cross-sections included: 12

Total panel (balanced) observations: 132

Variable Coefficient | Std. Error t-Statistic | Prob.
LNPPP(-1) 0.759873 0.041484| 1831736  0.0000
HK 0.011215 0.009582| 1.170484|  0.2442
DGOV -0.005681 0.001152| -4.930506|  0.0000
LNCPI20 -0.057729 0.058318| -0.989907|  0.3243
0COM 0.018129 0.026881| 0.674403|  0.5014
C 2.566381 0.519363| 4.941405|  0.0000
Effects Specification

Cross-section fixed (dummy variables)

R-squared 0.998444| Mean dependent var 9.613002
Adjusted R-squared 0.998227| S.D.dependent var 0.958801
S.E. of regression 0.040369|  Akaike info criterion -3.461785
Sum squared resid 0.187414|  Schwarz criterion -3.090515
Log likelihood 2454778 | Hannan-Quinn criter. -3.310917
F-statistic 4611.345| Durbin-Watson stat 1502505
Prob(F-statistic) 0.000000
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Dependent Variable;: LNGDPP

Method: Panel Generalized Method of Moments

Transformation: Orthogonal Deviations

Date: 06/07/21 Time: 14:35

Sample (adjusted): 2009 2018

Periods included: 10

Cross-sections included: 12

Total panel (balanced) observations: 120

White period instrument weighting matrix

White period standard errors & covariance (d.f. corrected)

Instrument specification: @DYN(LNPPP,-3) HK DGOV LNCPI20 OCOM @TREND

Constant added to instrument list

Variable Coefficient Std. Error t-Statistic Prob.
LNPPP(-1) 0.821791 0.106239 5.852771 0.0000
HK 0.029383 0.029254 1.004419 0.3173
DGOV -0.008579 0.002513 | -3.413921 0.0009
LNCPI20 -0.239066 0.11754| -2.033909 0.0443
OCOM 0.006412 0.0444 0.144408 0.88%4

Effects Specification

Cross-section fixed (orthogonal deviations)

Mean dependent var -0.015088 | S.D. dependent var 0.094093
S.E. of regression 0.044449 | Sum squared resid 0.227204
J-statistic 7.908524 | Instrument rank 13
Prob(J-statistic) 0.442456

Eviews 10 wlx 2 : juall

231



(GMM Systéme) plasy Gaasdl pgzell 3l o 20231:(04) o3y ol

System: UNTIT

Estimation Method: Generalized Method of Moments

Date: 06/07/21 Time: 14:46

Sample (adjusted): 2009 2018

Periods included: 10

Included observations: 120

Total system (unbalanced) observations 228

White Covariance

Linear estimation after one-step weighting matrix

Coefficient | Std.Error t-tatistic Prob.

C(1) -0.391007 0.898901 -0.43498 0.6640
C(2) 0.929362 0.065455 14.19858 0.0000
C@3) 0.112034 0.136522 0.820629 0.4128
C4) 0.051591 0.033465 1541642 0.1246
C(5) -0.003103 0.006446 -0.481388 0.6307
C(6) 0.068228 0.062965 1.083583 0.2798
C(7) 0.019188 0.017093 1.122570 0.2629
C(8) 0.233827 0.503805 0.464123 0.6430
CO) 0.171995 0.329762 0.521574 0.6025
C(10) -0.120538 0.110697 -1.088899 0.2774
C(11) -0.009567 0.011876 -0.805550 0.4214
C(12) -0.099693 0.139369 -0.715316 0.4752

Determinant residual covariance 1.79E-05

J-statistic 1.67E-40

Equation: LNGDPP=C(1)+C(2)*LNGDPP(-1)+ C(3)*LNCPI20+ C(4)*HK +C(5)

*DGOV+C(6)*OCOM
Instruments: D(LNGDPP(-2)) D(LNCPI20(-1)) D(HK(-1)) D(DGOV/(-1)) D(OCOM(-1))

C

Observations: 108

R-squared

Adjusted R-squared
S.E. of regression
Durbin-Watson stat

0.994051 Mean dependent var
0.99375 S.D. dependent var
0.074424 Sum squared resid
0.649435

9.623047
0.942102
0.564964

Equation: D(LNGDPP)=C(7)+C(8)*D(LNGDPP(-1))+C(9)*D(LNCPI20(-

1))+C(10)*D(HK(-1))+C(11)*D(DGOV(-1))+C(12)*D(OCOM(-1))

Instruments:LNGDPP(-2) LNCPI20(-1) HK(-1) DGOV(-1)OCOM(-1) C
Observations: 120

Eviews 10 w2 : 2l
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sem (Incpi20 -> hk) (Incpi20 -> Ingdpp) (hk -> Ingdpp), standardized iterate(500)
Endogenous variables

Observed: hk Ingdpp

Exogenous variables

Observed: Incpi20

Iteration O0: log likelihood =-326.90377

Iteration 1: log likelihood =-326.90377

Structural equation model Number of obs = 144
Estimation method = ml

Log likelihood =-326.90377

Standardized | Coef. Std. Err. z P>|z| [95% Conf. Interval]------------- +----
Structural |
hk <- |
Incpi20 | -.7456024  .0314454 -23.71 0.000 -.8072343 -.6839705
_cons | 18.35348 .5202634 35.28 0.000 17.33378 19.37317 ------—--- +-mmm-
hk | .3318 .0762645 4.35 0.000 .1823243 .4812758
Incpi20 | -.5048551  .0725409 -6.96 0.000 -.6470327 -.3626776
_cons | 16.76246  1.69441 9.89 0.000 13.44148 20.08344
+ Variance
e.hk | .444077 .0468915 .3610582 .5461846
e.Ingdpp | .3852369 .0432931 .309079 4801602
LR test of model vs. saturated: chi2(0) = 0.00, Prob > chi2 =
Fit statistic
| Value Description
+ Likelihood
ratio |
chi2_ms(0) | 0.000 model vs. saturated
p > chi2 | .
chi2_bs(3) | 254.254 baseline vs. saturated
p > chi2 | 0.000
+ Population
error |
RMSEA | 0.000 Root mean squared error of approximation
90% Cl, lower bound |  0.000
upper bound | 0.000
pclose | 1.000 Probability RMSEA <= 0.05
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