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Résumé :

Avec ’accroissement de la pauvreté et de 1’exclusion, le nombre croissant des
pauvres dans le monde, et 1'écart grandissant entre les pauvres et les riches dans de
nombreux pays, a conduit le monde a adopter une nouvelle politique de développement
basée sur le soutien des pauvres et de les impliquer dans le processus de
développement, et leur permettant de bénéficier davantage de la croissance
économique, en développant des politiques ¢€conomiques spécifiques visant
directement a atteindre la croissance économique tout en réduisant les taux de pauvreté
croissants. Cette approche théorique est connue au nom de la croissance pro pauvre qui
a ¢té¢ plus tard largement utilisée, et elle est devenue au coeur des recherches des
organismes internationaux tels que la Banque mondiale.

Dans ce contexte, Notre étude a pour but de trouver la relation entre la croissance
économique algérienne et la pauvreté pendant la période du 1970-2016 , en essayant de
chercher dans quelle mesure la croissance économique de 1'Algérie favorise la pauvreté
en utilisant I'approche ARDL pour I'étude du modele économétrique, ainsi que le calcul
de certains Indicateurs de croissance favorables aux pauvres au cours de la période
1988-2011. Les principales conclusions tirées de notre étude stipule que la croissance
¢conomique globale ¢tait favorable aux pauvres en Algérie pendant la plupart des
périodes d'é¢tude, en particulier celles de 1'expansion économique et de la prosperité .

Mots clés : croissance, pauvreté, croissance pro pauvre.
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Long Run Coefficients
Variable Coefticient Std. Error t-Statistic Prob.
INF 0,04545 0,099222 0,458065| 0,6535
INEQ -0,573835 0,627348 -0,9147| 0,3748
GDP 1,440857 0,274263 5,253569| 00,0001
C 21,763914 24,359286 0,893455| 0,3857
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Short Run Form

Variable Coefticient | Std. Error | t-Statistic | Prob.
DPOVERTY 1y | 0,391814 | 0,192716 | 2,033116 | 0,0601
DINF) 0,067344 | 0,146204 | 0,460617 | 0,6517
D{NEQ, -2,051955 | 1,070717 | -1,916431 | 0,0746
DGDP) 0,912143 | 0,246856 | 3,695039 | 0,0022
DGDP-1yy -0,751858 | 0,20779 | -3,618355 | 0,0025
CointEq(-1) -1,481712 | 0,284163 | -5,214306 | 0,0001
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Test de normalié z3sdl Sy dab Lol 0 4-4 (3, |l

Series: Residuals
Sample 1972 1995
Observations 24

Mean -9.18e-15
Median 0.852981
Maximum 6.006082
Minimum -8.253387
Std. Dev. 3.901444
Skewness -0.512927
Kurtosis 2.413997

Jarque-Bera 1.395775
Probability 0.497635
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Breusch-Godfrey Serial Correlation LM Test:

F—statistic

0,017922

Prob. F(1,14

0,8954

Obs*R -squared

0,030684

Prob. Chi-Square(l)

0,8609
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Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 0,475032 Prob. F8,15) 0,8553

Obs*R -squared 4,851323 | Prob. Chi-Square(8) 0,7733

Scaled explained SS 1,339796 | Prob. Chi-Square(8) 0,9951
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Long Run Coefficients

Variable | Coefficient | Std. Error | t-Statistic | Prob.

INF -0,19568 0,039058 | -5,010012 | 0,000

GDP -0,071238 | 0,180295 | -0,395118 | 0,698
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Short Run Form
Variable Coefticient Std. Error t-Statistic Prob.

0,161

D(INF, 0,083329 0,056686 1,469998
0,000

D{INF-1y) 0,246541 0,044131 5,586505
0,045

DGDP) 0,269732 0,124072 2,173999
0,005

DCHOM, -0,389962 0,120938 -3,224484
_ 0,000

CointEq(-1) -1,100411 0,094362 -11,661589
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2000 29,77 2,427875701 0,34 1,027229647
2001 27,30 1,676475844 4,23 3,380181166
2002 25,90 4,279453027 1,42 2,812699011
2003 23,70 5,850520833 4,27 3,132439033
2004 17,70 2,943232296 3,96 4,957594744
2005 15,30 4,452752236 1,38 3,054196573
2006 12,30 0,210971674 2,31 1,71441321
2007 13,80 1,799196896 3,67 3,689577579
2008 11,30 0,713952801 4,86 5,11616006
2009 10,16 -0,101599762 5,73 4,273305227
2010 9,96 1,763682018 3,91 3,679696106
2011 10 0,930355173 4,52 3,952061837
2012 10,97 1,321109306 8,89 2,958877688
2013 9,82 0,696353667 3,25 2,883721393
2014 10,60 1,733280904 2,92 2,290296182
2015 11,00 1,790253965 4,78 1,924190806
2016 11,22 1,824167826 6,40 2,02028709
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Null Hypothesis: GDP has a unit root
Exogenous: Constant

Bandwidth: 2 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*
Phillips-Perron test statistic -6.455694 0.0000
Test critical values: 1% level -3.724070
5% level -2.986225
10% level -2.632604
Null Hypothesis: GDP has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 13 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic -13.77903 0.0000
Test critical values: 1% level -4.374307
5% level -3.603202
10% level -3.238054
Null Hypothesis: GDP has a unit root
Exogenous: None
Bandwidth: 2 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic -6.385103 0.0000
Test critical values: 1% level -2.660720
5% level -1.955020
10% level -1.609070
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Null Hypothesis: INEQ has a unit root

Exogenous: Constant
Bandwidth: 1 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*
Phillips-Perron test statistic -2.113554 0.2413
Test critical values: 1% level -3.724070
5% level -2.986225
10% level -2.632604
Null Hypothesis: INEQ has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 0 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic -2.385131 0.3776
Test critical values: 1% level -4.374307
5% level -3.603202
10% level -3.238054
Null Hypothesis: INEQ has a unit root
Exogenous: None
Bandwidth: 1 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic -0.036676 0.6609
Test critical values: 1% level -2.660720
5% level -1.955020
10% level -1.609070
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Null Hypothesis: D(INEQ) has a unit root
Exogenous: Constant

Bandwidth: 0 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*
Phillips-Perron test statistic -6.422747 0.0000
Test critical values: 1% level -3.737853
5% level -2.991878
10% level -2.635542
Null Hypothesis: D(INEQ) has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 3 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic -7.327665 0.0000
Test critical values: 1% level -4.394309
5% level -3.612199
10% level -3.243079
Null Hypothesis: D(INEQ) has a unit root
Exogenous: None
Bandwidth: 0 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic -6.583199 0.0000
Test critical values: 1% level -2.664853
5% level -1.955681
10% level -1.608793
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Null Hypothesis: INF has a unit root
Exogenous: Constant

Bandwidth: 2 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*
Phillips-Perron test statistic -0.683654 0.8333
Test critical values: 1% level -3.724070
5% level -2.986225
10% level -2.632604
Null Hypothesis: INF has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 0 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic -2.115613 0.5128
Test critical values: 1% level -4.374307
5% level -3.603202
10% level -3.238054
Null Hypothesis: INF has a unit root
Exogenous: None
Bandwidth: 5 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic 0.853272 0.8884
Test critical values: 1% level -2.660720
5% level -1.955020
10% level -1.609070
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Null Hypothesis: D(INF) has a unit root
Exogenous: Constant

Bandwidth: 3 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*
Phillips-Perron test statistic -5.715250 0.0001
Test critical values: 1% level -3.737853
5% level -2.991878
10% level -2.635542
Null Hypothesis: D(INF) has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 4 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic -5.870019 0.0004
Test critical values: 1% level -4.394309
5% level -3.612199
10% level -3.243079
Null Hypothesis: D(INF) has a unit root
Exogenous: None
Bandwidth: 2 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic -5.404319 0.0000
Test critical values: 1% level -2.664853
5% level -1.955681
10% level -1.608793
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Null Hypothesis: POVERTY has a unit root
Exogenous: Constant

Bandwidth: 2 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*
Phillips-Perron test statistic -4.137186 0.0038
Test critical values: 1% level -3.724070
5% level -2.986225
10% level -2.632604
Null Hypothesis: POVERTY has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 2 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic -6.488434 0.0001
Test critical values: 1% level -4.374307
5% level -3.603202
10% level -3.238054
Null Hypothesis: POVERTY has a unit root
Exogenous: None
Bandwidth: 2 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic -4.017894 0.0003
Test critical values: 1% level -2.660720
5% level -1.955020
10% level -1.609070
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Dependent Variable: POVERTY
Method: ARDL

Date: 10/20/17 Time: 10:14
Sample (adjusted): 1972 1995

Included observations: 24 after adjustments

Maximum dependent lags: 2 (Automatic selection)

Model selection method: Akaike info criterion (AIC)

Dynamic regressors (2 lags, automatic): INF INEQ GDP

Fixed regressors: C
Number of models evalulated: 54
Selected Model: ARDL(2, 0, 1, 2)

Variable Coefficient Std. Error t-Statistic Prob.*
POVERTY(-1) -0.089898 0.181188 -0.496157 0.6270
POVERTY(-2) -0.391814 0.192716 -2.033116 0.0601

INF 0.067344 0.146204 0.460617 0.6517

INEQ -2.051955 1.070717 -1.916431 0.0746

INEQ(-1) 1.201696 1.002359 1.198868 0.2492

GDP 0.912143 0.246856 3.695039 0.0022

GDP(-1) 0.470934 0.233913 2.013288 0.0624

GDP(-2) 0.751858 0.207790 3.618355 0.0025

C 32.24784 38.41273 0.839509 0.4144

R-squared 0.739202 Mean dependent var 1.808818
Adjusted R-squared 0.600110 S.D. dependent var 7.639652
S.E. of regression 4.831074 Akaike info criterion 6.268011
Sum squared resid 350.0892 Schwarz criterion 6.709781
Log likelihood -66.21613 Hannan-Quinn criter. 6.385213
F-statistic 5.314482 Durbin-Watson stat 1.998108

Prob(F-statistic)

0.002713
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Long Run Coefficients

Variable Coefficient Std. Error t-Statistic Prob.
INF 0.045450 0.099222 0.458065 0.6535
INEQ -0.573835 0.627348 -0.914700 0.3748
GDP 1.440857 0.274263 5.253569 0.0001
C 21.763914 24.359286 0.893455 0.3857

ARDL Cointegrating And Long Run Form
Dependent Variable: POVERTY
Selected Model: ARDL(2, 0, 1, 2)

Date: 11/02/17 Time: 10:20

Sample: 1970 1995

Included observations: 24

Cointegrating Form

Variable Coefficient Std. Error t-Statistic Prob.
D(POVERTY(-1)) 0.391814 0.192716 2.033116 0.0601
D(INF) 0.067344 0.146204 0.460617 0.6517
D(INEQ) -2.051955 1.070717 -1.916431 0.0746
D(GDP) 0.912143 0.246856 3.695039 0.0022
D(GDP(-1)) -0.751858 0.207790 -3.618355 0.0025
CointEq(-1) -1.481712 0.284163 -5.214306 0.0001

Cointeq = POVERTY - (0.0455*INF -0.5738*INEQ + 1.4409*GDP +
21.7639 )
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ARDL Bounds Test

Date: 11/02/17 Time: 10:27
Sample: 1972 1995
Included observations: 24

Null Hypothesis: No long-run relationships exist

Test Statistic Value k

F-statistic 7.598988 3

Critical Value Bounds

Significance 10 Bound 11 Bound
10% 2.72 3.77
5% 3.23 4.35
2.5% 3.69 4.89
1% 4.29 5.61

(oY) Z35edly Bl byl o adSU LM jlast mits: 1343 okl

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.017922 Prob. F(1,14)

Obs*R-squared 0.030684 Prob. Chi-Square(1)

0.8954

0.8609
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Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 0.475032 Prob. F(8,15) 0.8553
Obs*R-squared 4.851323 Prob. Chi-Square(8) 0.7733
Scaled explained SS 1.339796 Prob. Chi-Square(8) 0.9951
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Null Hypothesis: GDP has a unit root
Exogenous: Constant

Bandwidth: 0 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*
Phillips-Perron test statistic -2.847251 0.0656
Test critical values: 1% level -3.711457
5% level -2.981038
10% level -2.629906
Null Hypothesis: GDP has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 1 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic -2.809433 0.2065
Test critical values: 1% level -4.356068
5% level -3.595026
10% level -3.233456
*MacKinnon (1996) one-sided p-values.
Residual variance (no correction) 3.537049
HAC corrected variance (Bartlett kernel) 2.956594
Null Hypothesis: GDP has a unit root
Exogenous: None
Bandwidth: 1 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic -2.175610 0.0309
Test critical values: 1% level -2.656915
5% level -1.954414
10% level -1.609329

*MacKinnon (1996) one-sided p-values.
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Residual variance (no correction)
HAC corrected variance (Bartlett kernel)

4.006826
3.059346
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Null Hypothesis: CHOM has a unit root

Exogenous: Constant

Bandwidth: 2 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*
Phillips-Perron test statistic -0.635337 0.8459
Test critical values: 1% level -3.711457
5% level -2.981038
10% level -2.629906
Null Hypothesis: CHOM has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 2 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic -2.175634 0.4825
Test critical values: 1% level -4.356068
5% level -3.595026
10% level -3.233456
Null Hypothesis: CHOM has a unit root
Exogenous: None
Bandwidth: 2 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic -0.811236 0.3548
Test critical values: 1% level -2.656915
5% level -1.954414
10% level -1.609329
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Null Hypothesis: D(CHOM) has a unit root

Exogenous: Constant

Bandwidth: 1 (Newey-West automatic) using Bartlett kernel

17 (‘3) ‘3’51.03\

Adj. t-Stat Prob.*
Phillips-Perron test statistic -3.807815 0.0082
Test critical values: 1% level -3.724070
5% level -2.986225
10% level -2.632604
Null Hypothesis: D(CHOM) has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 1 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic -3.812257 0.0328
Test critical values: 1% level -4.374307
5% level -3.603202
10% level -3.238054
Null Hypothesis: D(CHOM) has a unit root
Exogenous: None
Bandwidth: 1 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic -3.801709 0.0005
Test critical values: 1% level -2.660720
5% level -1.955020
10% level -1.609070
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Null Hypothesis: INF has a unit root

Exogenous: Constant

Bandwidth: 3 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*
Phillips-Perron test statistic -1.463186 0.5359
Test critical values: 1% level -3.711457
5% level -2.981038
10% level -2.629906
Null Hypothesis: INF has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 1 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic -1.849972 0.6509
Test critical values: 1% level -4.356068
5% level -3.595026
10% level -3.233456
Null Hypothesis: INF has a unit root
Exogenous: None
Bandwidth: 4 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic -1.314060 0.1697
Test critical values: 1% level -2.656915
5% level -1.954414
10% level -1.609329
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Null Hypothesis: D(INF) has a unit root
Exogenous: Constant

Bandwidth: 3 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*
Phillips-Perron test statistic -5.252877 0.0003
Test critical values: 1% level -3.724070
5% level -2.986225
10% level -2.632604
Null Hypothesis: D(INF) has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 5 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic -5.751888 0.0005
Test critical values: 1% level -4.374307
5% level -3.603202
10% level -3.238054
Null Hypothesis: D(INF) has a unit root
Exogenous: None
Bandwidth: 2 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic -5.218974 0.0000
Test critical values: 1% level -2.660720
5% level -1.955020
10% level -1.609070
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Null Hypothesis: POV has a unit root

Exogenous: Constant

Bandwidth: 1 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*
Phillips-Perron test statistic -2.886490 0.0606
Test critical values: 1% level -3.711457
5% level -2.981038

10% level -2.629906
Null Hypothesis: POV has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 1 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*

Phillips-Perron test statistic -3.829077 0.0310
Test critical values: 1% level -4.356068

5% level -3.595026

10% level -3.233456
Null Hypothesis: POV has a unit root
Exogenous: None
Bandwidth: 0 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*

Phillips-Perron test statistic -2.738855 0.0082
Test critical values: 1% level -2.656915

5% level -1.954414

10% level -1.609329
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Dependent Variable: POV

Method: ARDL

Date: 10/21/17 Time: 12:38

Sample (adjusted): 1992 2016

Included observations: 25 after adjustments
Maximum dependent lags: 2 (Automatic selection)

Model selection method: Akaike info criterion (AIC)

Dynamic regressors (2 lags, automatic): INF GDP CHOM

Fixed regressors: C
Number of models evalulated: 54
Selected Model: ARDL(1, 2,1, 1)

. 21 "E) &’d&j\

Variable Coefficient Std. Error t-Statistic Prob.*
POV(-1) -0.100411 0.094362 -1.064103 0.3031
INF 0.083329 0.056686 1.469998 0.1610
INF(-1) -0.052116 0.057217 -0.910860 0.3759
INF(-2) -0.246541 0.044131 -5.586505 0.0000
GDP 0.269732 0.124072 2.173999 0.0451
GDP(-1) -0.348123 0.178532 -1.949923 0.0689
CHOM -0.389962 0.120938 -3.224484 0.0053
CHOM(-1) 0.327750 0.124611 2.630183 0.0182
Cc 5.053731 0.768624 6.575040 0.0000
R-squared 0.925463 Mean dependent var 1.699837
Adjusted R-squared 0.888195 S.D. dependent var 2.733558
S.E. of regression 0.914026 Akaike info criterion 2.931798
Sum squared resid 13.36710 Schwarz criterion 3.370593
Log likelihood -27.64747 Hannan-Quinn criter. 3.053501
F-statistic 24.83246 Durbin-Watson stat 1.329871

Prob(F-statistic) 0.000000
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Long Run Coefficients

Variable Coefficient Std. Error t-Statistic Prob.
INF -0.195680 0.039058 -5.010012 0.0001
GDP -0.071238 0.180295 -0.395118 0.6980
CHOM -0.056536 0.033208 -1.702483 0.1080
C 4.592586 0.526593 8.721326 0.0000

(S Zigedl) dedall b st T £iged pll mil 23 NI

ARDL Cointegrating And Long Run Form
Dependent Variable: POV

Selected Model: ARDL(1, 2, 1, 1)

Date: 11/02/17 Time: 11:02

Sample: 1990 2016

Included observations: 25

Cointegrating Form

Variable Coefficient Std. Error t-Statistic Prob.
D(INF) 0.083329 0.056686 1.469998 0.1610
D(INF) 0.246541 0.044131 5.586505 0.0000
D(GDP) 0.269732 0.124072 2.173999 0.0451

D(CHOM) -0.389962 0.120938 -3.224484 0.0053
CointEq(-1) -1.100411 0.094362 -11.661589 0.0000

Cointeq = POV - (-0.1957*INF -0.0712*GDP -0.0565*CHOM + 4.5926 )
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ARDL Bounds Test
Date: 11/02/17 Time: 11:04
Sample: 1992 2016

Included observations: 25

Null Hypothesis: No long-run relationships exist

Test Statistic Value k
F-statistic 12.11284 3
Critical Value Bounds

Significance 10 Bound 11 Bound
10% 2.72 3.77
5% 3.23 4.35
2.5% 3.69 4.89
1% 4.29 5.61

(Y g3sedl) Bl byl 8 aSW LM jlest mils: 2548 gkl

Breusch-Godfrey Serial Correlation LM Test:

F-statistic

Obs*R-squared

1.457536 Prob. F(1,15)
2.214086 Prob. Chi-Square(1)

0.2460
0.1368
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Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 0.675712 Prob. F(8,16) 0.7063
Obs*R-squared 6.313382 Prob. Chi-Square(8) 0.6122
Scaled explained SS 2.280276 Prob. Chi-Square(8) 0.9712
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