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o ABSTRACT O

This research aims to study the stationarity of panel data using the first-generation
tests, including Levin Lin (LL), Im, Pesaram and Shin (IPS) and Wu and Maddala (WM).
These tests are characterized by the presence of both sectional and temporal information
content, leading to more accurate results with respect to stationarity. The first-generation
tests are based on the assumption of independence between the sectional units (companies,
states, etc.).

To illustrate the mechanism of using the first generation tests, annual data for the
period 2000 to 2011 were used for a group of 7 developing countries: Algeria, Tunisia,
Morocco, Egypt, Mauritania, Iran and Syria. The data relate to a set of explanatory
variables for economic growth. The results were very similar in terms of the presence or
absence of the unit root. The parameters of the estimated fixed model corresponded to the
economic theory. The results indicated a positive relationship between the growth rate of
per capita real GDP and the investment variable as a percentage of GDP and Enrolled in
secondary education and the index of openness to world trade, while the correlation
between the dependent variable and the current government spending rate was reversed.
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