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Abstract: The objective of the study to identify the most important explanatory variables of the
phenomenon of poverty in Algeria, the study included a number of variables :unemployment,
inflation, current expenditures, economic growth and population growth represented in the annual
data for the period (1980-2014) and the adoption of the vectors of self-regression technique (VAR)
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.

Keywords: Poverty, Models (VAR), The Algerian economy, economic variables.
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Source : commissariat la planification et la prospective , la pauvreté en Algérie , Alger 2004 p 13
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2006-1998 50 JMs &1 (Gos Y3smd 50 yshat (5) o3y Jguod)

¥ 2006 1989 !
5.72- | 18.95 24.67 IPH
2.55- 6.03 8.58 Yo crayl) s o i)l pday B3 s JlemY)
7.30- | 27.20 34.5 %o et el i) Jina
11.93- 5.00 16.93 %GMNJM&JM\wwjﬁJ\ O dons
9.30- 3.70 13.00 Yo 0y P LAl o Ol pdd) sl 093 JULYY dn

Source : CNES , PNUD, rapport national le développement humain , Algérie 2007, p22.
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(2014-1980) 35l Pl (VAR) I lasi) dal 7 3t Jlanialy = i5all 8 &) cilasas

PP .5 ADF j\:5 W dmys
1,8 - - 7 O el
GV G | gl | NG9l | gl | oW B9l | g

JoY1 3,1 s § s -4.09 -1.60 -4.5 -2.06 2 1 Pov
59 G ks b s 370 0.84 377 1.40 0 0 Chom
I3 6,2 o5 B 7.96 122 7.96 122 0 0 G
353 62 o5 8 5.00 1,01 419 1,91 ] 0 Inf
JoY1 Bl s § s -8.93 -2.72 -9.17 -2.72 0 0 Pop
59 G ks 5 s ~7.80 ) 5,74 ) ] 0 pib

Eviews .8y o2 e lslasl el slas] o 1 baaall
) iy lprdl G e oSS o5y Jlaim) a5h ey J(1) aompol) r alalSn oag $nsian)l Jodldl 87 iy

(VAR) s 12l iy i o Y peilngd sl LIS L)
VAR LAG Lz pisand gbldl il ) saall Lol (=l oy (VAR) jlwadl b iy disow 2

bl lane OF 02 (7) Jptdhl g Loy solabl o Gogatt o dazmy 39, slly ORDER SELECTIR GRITERIO
Pty iy sty toms s (VAR)zosed (sadll bl i3 cojlos)
(VAR) yodd\ ;56 iy Jlas) el mili 1(T) o8y Joer

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 .8zby oz e blae) Ui slie] a0 yiazal)

i o WS Wy al ) Sl prned) 2adl Sl Bl il e dST dn 18 i) oS Oguilagr e L3

P el gl e abshll JY1 e 2l LSl o 255l 30e sgmmy 1Sl Ll LSl (1) 2oyl oy 2l
(1) Bgiall 25 L) yoxy iy (johansen 1988) £xzll
8 bl JaSS ilngs Sl s : 8) o3y Jpir

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 eqn(s) at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level
**MacKinnon-Haug-Michelis (1999) p-values |
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Null Hypothesis: F-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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Perio... SE CHOM G IMF FIB FOB Pov
1 1.517001 0.835133 20.03445 3.066035 3.262900 5760428 67.04105
2 2248330 0.581051 17.73504 10.66901 4757881 6.849500 59.40751
3 2939004 1.186528 18.36405 17.23336 3749042 8.590652 5087637
4 3620055 1.959826 18.371332 2281757 3199069 10.22806 4342415
5 4 279067 2 536685 17.84347 27.31552 3.3206045 11.66130 a7.24647
G 4899450 2.843350 1717040 30,7681 3.938965 12.90655 3237261
[ 5468751 2.928640 16.54469 33.36119 4 530672 13.98363 28.65117
8 5879239 2.871547 16.03462 35.29735 5.030729 14.90790 25857386
g 6.427461 2741878 15.64953 36.74075 5396914 15.69170 2377923
10 6.812916 2590055 16.37536 A7.81249 5634687 16.34586 2224144

Cholesky Ordering: CHOM G INF PIB POB POV
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