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Abstract:

The objective of the study is to identify the most important
explanatory variables of the phenomenon of poverty in Algeria, the study
included a number of variables and of unemployment, inflation, current
expenditures, economic growth and population growth represented in the
annual data for the period (1980-2014) and the adoption of the Vector
Autoregression models (VAR).
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Study and Oadan that variable inflation and population growth are the
most important determinant of poverty in the short term while the inflation
and population growth, the best determinants in the medium and long term.
When we find that economic growth and lower unemployment rates to
determine poverty.

Key words: poverty, models (VAR), the Algerian economy, economic
variables
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source : gouvernement algérien, Algérie 2°rapport national sur les millénaire pour
développement, septembre 2010, p 41
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Source : commissariat la planification et la prospective , la pauvreté en Algérie , Alger
2004 p 13
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isa

Sl s Byab

155 | 159 | 152 | 123 | 1285 | 111 | 111 | 11.5 | 105 0/ Al
(SPG)pah Vo A

Source : commissariat la planification et la prospective , la pauvreté en Algérie , Alger
2004 p 13
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(SPG)

Source: commissariat la planification et la prospective, la pauvreté en Algérie , Alger
2004, p 13
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Source : CNES , PNUD, rapport national le développement humain, Algérie 2007, p22
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IS gl Jodldt sl n ST (90,0 e @] pised) Ol Byl sl ]
Ahinel Lol a Bl auhall (3 sk JoB e T ey el @ Al ool
C(PP)osss redss iy (ADF) skl Js5 Soo (bl plassanls b3y damll fudd

Chwarzs Akcaik s)lab 2 Bl Lo 2l el SO adly oWl aoys ud aayg
Iy %5 Gsims Ssne e U3y Blgius s 5t pb Lgma el LS OF W o5
) B)las Aol mll Comegly LY Emll e Byl e stV a5 sl ) BslL
Gl ke Bdtne Sladll IS Baadll LSl O 2 1 i)l 36 gy ol 25laxYl
RUAUN PRESFCIRVE N P

PP y:519 ADF jz5 alisenl il Judal) Dy izl jla! 1(6)edy Jour

(3.55— (53l Y05 gine (S gms dis i el dadl) )

PP 5 ADF .5\ ol Ay
A Gy A . . Srsall
S el | SV Egdl | gl | Y B | gl

o) 3,81 Wi B s -4.09 -1.60 -4.5 -2.06 2 1 Pov
RS RUR-[RNEF 500 -3.70 -0.84 -3.77 -1.40 0 1 Chom
I G ws B | -7.96 | -1.22 ~7.96 -1.22 0 0 G
JsY Gl dis B | -5.00 | -1.01 419 ~1.91 1 0 Inf
I G ws B | -8.93 | -2.72 -9.17 272 0 0 Pop
JoNI Bl i 8 s -7.80 -2.72 -5.74 -2.72 1 0 Pib

EViews .8 gulip Olr s Js 13kel ol Shs] 0 0 jbaaal)
JUSS 55mmg Szl aS3 g (1) Byl o Bl 89 3 jdms el LDl IS a0
Sl ol iy Wud e Y slagd drall LS Jles) sl L3y wolaal o Srie
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o) pasined gblal) ) il sad) et o f cas ((VAR) Glad! 15 G d2ys s 2
el e deses Lo daim o9 Uy VAR LAG ORDER SELECTIR GRITERIO
imy> A (VAR)z3sed sgnadl) sl B> il ol olans OF a2 (7)) Jgdl moss Loy
33 . . .
. (o.,b-\} dw ) a.,b-\j

(VAR) bt 55 drys st jlas = (7)o Jor

Lag LogL LR FPE AIC SC HQ
0 |-506.2273 NA 9063762. | 33.04692 | 33.32447 33.13740
1 |-403.4159| 159.1919 | 2559.144* | 21.15056* | 28.08920* 23.41238*
2 |-372.5677| 54.35932* | 236161.2 | 29.06888 | 32.67698 30.24503
3 |-302.3536| 35.82368 | 62449.72 | 26.86152 | 32.13489 28.58051
4 |-177.8336| 48.20127 | 127613.5 | 28.73651 | 30.67933 29.36982
*indicates lag order selected by the criterion

EVIEWS.8 slam¥1 meliy Lo slazel Eml) slie] o 2 el
Ayl Ol panel) dgaed) oSl izl e ST ey 18 i) oSS Sguilrgr et 3
Sl B3l B 35y 23S L) LS 1(L) Byl g 2ompl) i o AalSne ST,
Jlel emy slly (johansen 1988) Jrall LS jletl gb s alshll JY) s a)l)
(r) Bsiall as)
I S S LS L J el doeo gl gilad) S s
WSS 3330 o ST oy o an oy Aol a5 iy aghal) B il aby —
o ST W aslas V) aedl O G %05 Lginn Sy i 3gad) Slpaidl (e

(Tr(2) =65.26903> 47.85613) i A1 desill

sde it 3 AW Bles o BEU Sluglall a1 OB (53l el lrlys gl ety sl g
2 o Sl ) el B L gl Adladl Sl ll dame OF 1] BLEYL i) 2y bl Sladal)

A
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die llsy (1=3) colie JolST BBle B gy o a5 gl Bl Rod) L5 —
(Tr(3) =26.9964< 29.79707) oY 115 %5 &sine (Ssiums
¢ paped) ol o Y1 Ak als oSS SBe B sems Jsi) LiSs asey
Aslan Wl glr ot figlal) sull (3 amd) gy o8 1S dazs Y T

Dl JolSd iy sl il 1 (8) o3y oo

Hypothesized Trace 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None * 0.955697 199.7235 95.75366 0.0000
At most 1 * 0.744650 106.2226 69.81889 0.0000
At most 2 * 0.720782 65.26903 47.85613 0.0005
At most 3 0.547760 26.99614 29.79707 0.1017
At most 4 0.099587 3.189852 15.49471 0.9577
At most 5 0.001426 0.042801 3.841466 0.8361
[Trace test indicates 3 cointegrating egn(s) at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level
**MacKinnon-Haug-Michelis (1999) p-values

EViews.8 zely e slazs) Ul slas] oo jibazall
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e 6l Ogitngy Sl K5 3 Ade 1 (VAR) plisinal 356 09 (sl of ad
T3 Slpaie G B3gmmgll SN B Wiy Sl ga wle¥ CGudl 080 s ol

coldall A3 wud s
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VAR (1) z3sed) 2 g JUly 30y Gy <3S &g (7)) o3y Jgbor o Lo

Pov=0.4774 +0.1709 Chom(-1) -0.0078 G(-1) +0.0829pib(-1) +0.1239
Inf(-1)
(0.173) (1.605) (-0.245) (7.623)
(-4.011)
+0.4884 pop(-1) + 0.6764 Pov(-1)

1S Aslead!l Mo (g0 mdged] Sl add)
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Inverse Roots of AR Characteristic Polynomial

1.5

Eviews.8 zby ol : jiaaal)
v Y (3 a3 Sle O grangers i) Les s CEYPICINT OO | I WPV I
7095 03 Jlez=l dla Ol s & Y05 Hgine Sgtun is pigadl Oliine Sy 2l Yurs
OF e SIS Wi Sy AN Vae (3 S 3l Oladl 3 Slrd) odn Sl 0
Syimn Lis 39 a8l OV dag B3l 5u@)) (et (3 Bygins 1AL walus EWPPRIUNCHPEIUIPR T

.(%95) aJ.LE a4y

96



W Jglr op | I jliout) dasl 73l plisualy dwld Lulys @ ! B A Slddow
Jor odlw .5 2014-1980 5 x4 M= (VAR)

Granger psgis com> Aol jlast 1(9) o3y Joutond!

. F-

Null Hypothesis: Statistic Prob.
POV does not Granger Cause CHOM 4,142 0.012
CHOM does not Granger Cause POV 3.957 0.023
POV does not Granger Cause G 3.646 0.021
G does not Granger Cause POV 3.674 0.020
POV does not Granger Cause INF 4.207 0.005
INF does not Granger Cause POV 4.510 0.004
POV does not Granger Cause PIB 4.430 0.009
PIB does not Granger Cause POV 3.389 0.011
POV does not Granger Cause POB 7.320 0.000
POB does not Granger Cause POV 6.260 0.000
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