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.2017-2000

Sample: 2000 2017
Included observations: 18

Autocorrelation  Partial Caorrelation AC  PAC 0O-Stat  Prob

A A 0.123 0123 0.3190 0572
0.008 -0.007 0.3206 0852
0129 0131 07219 02868
0191 0164 16592 0798
0.209 0181 28675 0720
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7 -0.142 0180 36275 0822
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2017-2000 541

Sample: 2000 2017
Included observations: 18

Autocarrelation Partial Carrelation AC PAC C-Stat  Prob

1 0811 0.811 13943 0.000
2 0.607 -0.149 22244 0.000
3 0384 -0182 25791 0.000
4 0.155 -0.179 26.408 0.000
5
i
7
g

OMm

0.014 0088 26413 0.000
-0.097 -0.066 26.693 0.000
-0.158 -0.018 27.506 0.000
-0.215 -0.145 29167 0.000
9 -0.257 -0.049 31.800 0.000
10 -0.275 -0.037 35205 0.000
11 -0.283 -0.032 39311 0.000
12 -0.278 -0.079 43960 0.000
13 -0.282 -0.111 49691 0.000
14 -0.242 0.058 54966 0.000
15 -0.188 0.008 59217 0.000
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Dependent Variable: POV
Method: Least Squares

-
Sample (adjusted): 2001 2017

Included obsemvations: 17 after adjustments

Variable Coefficient Std. Error -Statistic Prob,
FiB 0312417 0104463  -2.990701 D.0113
CHOM 0.263691 0.029942 B.806685 0.0000
DIMF 0123712 0.052167 23711462 0.0353
TP 4039916 0.940769 4294272 0.0010
L 3845059 0.288078 8907949 00000
R-squared 0240668 Mean dependentvar 6.434118
Adjusted R-squared 0920891 S5.D. dependent var 1.817615
S.E of regression 0511228 Akaike info criterion 1.735926
Sum squared resid 3136248 Schwarz criterion 1.980989
Log likelinood -9.755372 Hannan-Quinn criter. 1.760286
F-statistic 4756324 Durbin-Watson stat 2.305810

Prob(F-statistic) 0.000000

Eviews 8 wirz s blasl a-Ul slas] 0 1 ybaadl

P OV=3.845-0.3124PIB + 0.2636 CHOM +0.1237 DINF + 40399 TDP

£ (9.9079) (-2.990)  (8.8066) (2.3714)
8o:  (0.3880)  (0.1044) (0.0299) (0.0521)
Yeh= 31362  R’=0.9406 R2=0.9208
DW= 23058 F.=47.5632 n=18s

(4.2942)
(0.9407)
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Breusch -Godfrey LY puidl @it ((20) o3y Jour

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.548294 Prob. F(2,10) 0.5944
Obs*R-squared 1.679975  Prob. Chi-Square(2) 0.4317
Test Equation:

Dependent Variable: RESID

Method: Least Squares

Date: 061619 Time: 20:51

Sample: 2001 2017

Included observations: 17

Prezample missing value lagged residuals set to zero.

Variable Coeflicient Std. Error t-Statistic Frob.
FlB -0.020609 0120601 -0.170885 0.8677
CHOM 0.005666 0.032130 0176344 0.8635
DINF -0.005165 0.059037  -0.087486 0.9320
TOP 0.067930 0.9804587 0.0goa282 0.9481
C -0.000417 0416285  -0.001002 0.9992
RESID{-1} -0.333533 03292958  -1.012853 0.3350
RESID({-2}) -0.136935 0357932 -0.3B2571 0.7100

Eviews 8 ez s Ilael @=L slie] - 1 ydaall

LI WEH (e (E PP W S RO PR IR VT

Ho: p1=p2=0
H1:3pi/ pi#0 i=1,2

Z:\.:.S\.:.S\ B &éﬁ LM Z\f'j\-ﬁbi v.w.;i

LM=n .R2=>LM=1.679

X20,05;4) =9.49
s aag 705 e ;ST 2 prob=0.5944 of Ls” LM=1.679 < y2(0,05;2) =9.4901 L~

(e m b aEA ) e Gl LY [Sae dre ¥ LWL 9 H1 235 5Ho
ey b Wl et -2
dazn g g el ) Gl pde ol ld dlis 0187 13) aaSW White coly jlasl sbasl azw

U Al 33y i 0SS g alinnd) Sl g UZE Slodl e o BV Sy e

u?=Bo+ aPace + B1Pac? + woPIBe+ B,PIB%: + &
W a2 4l Sl s

Ho: Bo=a1=B1=02=R2=:--=ak=Rk=0
76



Sladl go sl sylanaal Al fulys G Jagll
o) s W ety daall ap 4 i 0 Ho

I ey ey i s e Lhad Eviews by Jlazals 18 o3 daadl e GOl
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Heteroskedasticity Test: White

F-statistic 1.469975 Prob. F(14,2) 0.4775
Obs*R-squared 15.49422 Prob. Chi-Square(14) 0.3452
Scaled explained S5 3282063 Prob. Chi-Square(14) 0.99385

Test Equation:

Dependent Variable: RESID"2
Method: Least Squares

Date: 06/16M9 Time: 21:56
Sample: 2001 2017

Included observations: 17

ariable Coefficient Std. Error t-Statistic Prob.
C -2 079846 3.038574 -0.684481 0.5643
FlB"2 0.083682 0122349 0.683959 0.5646
PIE*CHOM -0.042391 0.080299 -0.602641 0.6080
FPIB*DIMF 0.094345 0.101143 0.932789 0.4494
PIB*TDP 0485974 0.587058 0827812 0.4948
FPIB 0.093271 0.334538 0278804 0.8066
CHOM"2 -0.002727 0.021449 -0.127148 0.9105
CHOM*DIMF -0.024504 0.025181 -0.973111 0.4331
CHOM*TDP 0406874 0.770875 0527808 0.6503
CHOM 0272265 0.436688 0623478 0.5966
DIMF~2 0.002458 0.007037 0.349218 0.7603
DINF*TDP 0679226 0.381860 1778732 02173
DIMF -0.023984 0107347 -0.223426 0.8439
TDP"2 29348203 5.749539 0.510441 0.6605
TDOP -6.712326 8.875951 -0. 756237 05284
R-squared 0911425 Mean dependentvar 0.184485
Adjusted R-squared 0.291387 5.D. dependentwvar 0175347
S.E. of regression 0147604  Akaike info criterion -1.263925
Sum squared resid 0.043574 Schwarz criterion -0.628737
Laog likelihood 26.59337 Hannan-Quinn criter. -1.290846
F-statistic 1.469975 Durbin-Watson stat 2958411

Prob(F-statistic) 04775449
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7
Series: Residuals

6 Sample 2001 2017
Observations 17

2 Mean -1.97e-15
Median 0.023987

4 Maximum 0.806177
Minimum -0.683108

3 Std. Dev. 0.442736
Skewness 0.196152

5 Kurtosis 1.850242

o Jarque-Bera  1.045391
Probability 0.592920
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Forecast: POVF

Actual: POV

Forecast sample: 2000 2017

\ Adjusted sample: 2001 2017

104 & Y T Included observations: 17
e Root Mean Squared Error

T . Mean Absolute Error

B N 5 L Mean Abs. Percent Error

= s Theil Inequality Coefficient

" L v Bias Proportion

. L Variance Proportion

4 e - Y ) Covariance Proportion

0.429517
0.378660
6.011546
0.032224
0.000000
0.015290
0.984710

T T T T T T T T T T T T T T
2002 2004 2008 2008 2010 2012 2014 2016
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obs Actual Fitted Residual Residual Plot
2001 | 122000 113938 0.80618 [ ______l__—@
2002 | 350000 899335 -0.49335 [
2003 | 8.00000 833202 -0.33202 ( [
2004 | 6.80000 696794 -016794 [ [
2005 | 570000 533505 0.36495 [ ::Zae [
2006 | 560000 6.08352 -0.48352 0{ '
2007 | 560000 534271 025729 [ =T
2008 | 5.00000 544828 -0.44828 Ia( [
2009 | 500000 533496 -0.33496 [ [
2010 | 5.00000 438871 061129 [

2011 | 555000 510953 0.44047 [

2012 | 6.00000 591660 0.08340 [ [
2013 | 503000 485824 017176 [ [
2014 | 570000 567601 0.02399 [ [
2015 | 570000 633311 -0.683N1 G-< '
2016 | 7.00000 654072 0.45928 [ [
2017 | 7.00000 727542 027542 [ o——f::::@l
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Mull Hypothesis: POV has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=3)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.057330 0.0495
Test critical values: 1% level -3.886751

5% level -3.052169

10% level -2.666593

*Mackinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 17
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Mull Hypothesis: DP has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 2 (Automatic - based on SIC, maxlag=3)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.981595  0.0347
Test crifical values: 1% level -4 728363

A% level -3.759743

10% level -3.324976

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 15

Augmented Dickey-Fuller Test Equation
Cependent Variable: D(DP)

Method: Least Squares

Date: 06/2019 Time: 18:58

Sample (adjusted). 2003 2017

Included observations: 15 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
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Estimation Command:

LSDPCT

Estimation Equation:

DP =12.3061938304 + 0.253219091847°T

Eviews 8 msby e slezst iUl sl 0 : pual
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Mull Hypothesis: TOP has a unit root
Exogenous: Mone
Lag Length: 1 {Automatic - based on SIC, maxlag=3)

t-Statistic Prob*

Augmented Dickey-Fuller test statistic -4 431775 0.0002
Test critical values: 1% level -2717511

5% level -1.964418

10% level -1.605603

*Mackinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 obsemnvations
and may not be accurate for a sample size of 16

Augmented Dickey-Fuller Test Equation
Dependent Variable: D{TOR)

Method: Least Squares

Date: 06/20M19 Time: 19:05

Sample (adjusted); 2002 2017

Included observations: 16 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
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Mull Hypothesis: PIB has a unit root
Exogenous: Constant
Lag Length: 3 (Automatic - based on SIC, maxlag=3)

t-Statistic Prob?

Augmented Dickey-Fuller test statistic -3.583194 0.0209
Test critical values: 1% laveal -4.004425

5% level -3.098896

10% lavel -2.690439

*Mackinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 14

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(PIB)

Method: Least Squares

Date: 06/20M19 Time: 19:10

Sample (adjusted): 2004 2017

Included observations: 14 after adjustments
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Mull Hypothesis: INF has a unit root
Exogenous: Mone
Lag Length: 2 (Automatic - based on SIC, maxlag=3)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic 0.357768 0.7749
Test critical values: 1% level -2 728252
5% level -1.966270
10% level -1.605026

*MackKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 15

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(MNF)

Method: Least Squares

Date: 06/20M19 Time: 1813

Sample (adjusted). 2003 2017

Included observations: 15 after adjustments

ariable Coefficient Std. Error t-Statistic Prob.
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Mull Hypothesis: DIDIMF) has a unit root
Exogenous: Mone
Lag Length: 3 (Automatic - based on 3IC, maxlag=3)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -4 142616 0.0006
Test critical values: 1% level -2771926

5% level -1.974028

10% level -1.602922

*Mackinnon (19958) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 12

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(DIMF,2)

Method: Least Squares

Date: 06/20M19 Time: 19:581

Sample (adjusted); 2006 2017

Included observations: 12 after adjustments

Yariable Coefficient Std. Errar t-Statistic Prob.
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Mull Hypothesis: CHOM has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=3)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.980378 0.0005
Test critical values: 1% level -2.708004

5% level -1.962813

10% level -1.6061289

*Mackinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 17

Augmented Dickey-Fuller Test Equation
Dependent Variable: DICHOM)

Method: Least Squares

Date: 06/20M19 Time: 19:57

Sample (adjusted): 2001 2017

Included observations: 17 after adjustments

Yariable Coefficient Std. Error t-Statistic Frob.
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Résumé:

Le phénomeéne de la pauvreté occupe une place prépondérante dans la recherche
scientifique.
Les chercheurs se portent sur les causes et les conséquences de ce
phénomene et proposent des solutions pour réduire efficacement les
impacts socio-économiques de la pauvreté.
Le but de ce travail de recherche est d'étudier les relations entre la pauvreté en
Algérie et un ensemble de variables explicatives (la croissance économique, la
densité de population, le chdmage et 1’inflation).
Afin de répondre a notre problématique ainsi qu’aux questions secondaires, nous
avons structuré notre travail en trois chapitres :
Le premier chapitre traite 1’aspect théorique et conceptuel de la pauvreté.
Le deuxieme chapitre aborde Indicateurs de Pauvreté en Algérie.
Enfin, le dernier chapitre présente les résultats de I’étude empirique, Les résultats
de 1'étude ont montrée que les taux de pauvreté en Algérie sont fortement affectés
par la densité de population, le chomage et I’inflation. D’autre part dans le méme
temps une relation inverse entre le taux de pauvreté et 'augmentation du PIB.

Mots clés: Le phénomene de la pauvreté, conséquences, la croissance économique,
la densité de population, le chdmage, I’inflation.




