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- Badi H. Baltagi, “Econometric Analysis of Panel Data”, 3rd ed. John Wiley & Sons, Ltd.
2005. p 4-9.
- Dimitrios A. and Stephen G. Hall, “Applied Econometrics: A modern approach”, Ist ed.
Palgrave Macmillan,2007, p344.
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une Analyse par les données de panel », Faculté des sciences Economique et de gestion,
Sfax, Febrary,2006. On line at : http://mpra.ub.uni-muenchen consulté : 14/02/2009.

> - david Begg , Stanley Fischer & Rudiger Dornbusch ”Macroeconomie”. Ed. Dunod ,
Paris , 2002 , P294.
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5th. ed. Prentice Hall, 2002. p 258.

262



Revue d’Economie et de Statistique Appliquée
Numéro 22 Décembre 2014
ISSN : 1112-234X

G sk s L e a3l ekl asbeddl (s sinal e LN 1k clests)
7 405 L) Judldl sl g diy i il

(LLC: 2002) a5 de st SSY) a5 5 il i) sl oy Cogas «JlaiaMs
oY) S adiayy B i Al QWO el s e aiSU (1PS:2003)
(LLC) i) alyy o(DF or ADF ) dxus sl lgitlua 5 g S5 jaad) dllas o
107 3,00 Zapal)

A =+ pYiy +i¢kAYi,t—k +O1+06, +

k=1

e (two-way fixed effects) iyl s dphial il Y Glwall 3l G,
o fidie sang Jdx Alee asa dam b pdsall kg (60))s (@) Odded D
gy «Jsdl e Auilatie sSE (p) Basly 5l Uasdd) il Aadea of =i Ul
o dsag e diadl (a8l Jilde ((Ho: p o= 0) &lide sasy i dgap pael) (b
dudlaie 08 (p) L ad 8 e (LLC) sl Bl oY) (Hiz p < 0) & jidha 5an s
(¥ 0) il Ades ity mand (LLC) Llid) ol (IPS) sl fd 13 (sl e

A dapaal L) 2l e Jaall e

n
AYi =05+ Y+ Z@AYi,t—k + Ot + p

k=1
Aaddeal) adl) kit ey Laa o) Asa JS i it (ADF) i Jand) ¢l 5a) sy
e e i OS o pa paad G s ol 5 Jsay 50 il
20 058 o (IPS) Js) s e aals stie ) o a4l s deds
Gl Jaa) (e (8) Adlan) sia e Jpeanll g Jsl S (5 e Aita ) chaalind
t o cdapall B85 Mg IS i Abasidl (ADF) 3ua 4

Apla) o Al " S s mb e isinly Dadlw) Jsall Al 5l Sosse” Jaadl ale
24-2302 22010 <lase (16alae s ciaill ) clia) eyl 5 Crsaall LY dgnal cigadlad

10_ john Thornton and Olumuyiwa S. Adedeji, Saving, “Investment and Capital Mobility in
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2 Pedroni, P,” Panel Cointegration: asymptotic and finite sample properties of pooled
times series tests with an application to the PPP hypothesis", Econometric Theory, 20,
p597-625. 2004.
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¥ _ Pesaran, M.H., Y. Shin and R. Smith, “Pooled Mean Group Estimation of Dynamic
Heterogeneous Panels 7, Journal of the American Statistical Association, 94, 1999. p34.
_Murshed Chowdhury ‘Panel Cointegration and Pooled Mean Group Estimations of
Energy Output Dynamics in South Asia” Journal of Economics and Behavioral Studies
Vol. 4, No. 5, May 2012 (ISSN: 2220-6140). p281.
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