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Dependent Variable: POV

Method: Stepwise Regression

Date: 10/15/18 Time: 21:08

Sample: 1995 2016

Included observations: 22

Number of always included regressors: 1

Number of search regressors: 15

Selection method: Stepwise backwards

Stopping criterion: p-value forwards/backwards = 0.1/0.1

Variable Coefficient  Std. Error t-Statistic Prob.*

C -581.0078  164.3763 -3.534620 0.0047
CClI -0.262730 0.137936 -1.904728 0.0833
NUFM 0.002406 0.000560 4.297796 0.0013
INV 2.600989 0.926819 2.806361 0.0171
HDI 69.60146 20.42266 3.408050 0.0058
ROB -0.256123  0.131192 -1.952277 0.0768
SuUB -0.282938 0.103732 -2.727596 0.0197
GDP -0.000603  0.000256 -2.350323 0.0385
BIR 8.398939 2.447424 3.431746 0.0056
CONS -0.539079  0.258001 -2.089447 0.0607
FCEX -1.01E-11 3.65E-12 -2.776699 0.0180
R-squared 0.938929 Mean dependent var 8.804091
Adjusted R-squared 0.883409 S.D. dependent var 3.425924
S.E. of regression 1.169795 Akaike info criterion 3.458387
Sum squared resid 15.05262 Schwarz criterion 4.003908
Log likelihood -27.04225 Hannan-Quinn criter. 3.586895
F-statistic 16.91173 Durbin-Watson stat 2.676703
Prob(F-statistic) 0.000028

Selection Summary

Removed POU
Removed UNEMP
Removed DS
Removed EDB
Removed AISDW

*Note: p-values and subsequent tests do not account for stepwise
selection.
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Ramsey RESET

Test

Equation: EQO1

Specification: POV C CCI NUFM INV HDI ROB SUB GDP BIR CONS FCEX
Omitted Variables: Squares of fitted values

Value Df Probability
t-statistic 1.398999 10 0.1921
F-statistic 1.957198 (1, 10) 0.1921
Likelihood ratio 3.932464 1 0.0474
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Heteroskedasticity Test: ARCH

F-statistic 1.541401 Prob. F(1,19) 0.2295
Obs*R-squared 1.5675814 Prob. Chi-Square(1) 0.2094
Test Equation:

Dependent Variable: RESID*2

Method: Least Squares

Date: 10/15/18 Time: 22:09

Sample (adjusted): 1996 2016

Included observations: 21 after adjustments

Variable Coefficient  Std. Error t-Statistic Prob.

Cc 0.513049 0.282253 1.817692 0.0849
RESID*2(-1) 0.274961 0.221469 1.241532 0.2295
R-squared 0.075039 Mean dependent var 0.710087
Adjusted R-squared 0.026357 S.D. dependent var 1.083991
S.E. of regression 1.069610 Akaike info criterion 3.062858
Sum squared resid 21.73725 Schwarz criterion 3.162336
Log likelihood -30.16001 Hannan-Quinn criter. 3.084447
F-statistic 1.541401 Durbin-Watson stat 1.975856
Prob(F-statistic) 0.229518
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Series: Residuals
Sample 1995 2016
Observations 22

Mean -2.16e-13
Median -0.007859
Maximum 1.930186
Minimum ~ -1.655615
Std. Dev. 0.846635
Skewness  0.206069
Kurtosis 3.311849

Jarque-Bera  0.244849
Probabiity ~ 0.884773
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iple. 1905 2018
ided obsenations: 22

utocomelation Partial Correlation A PAC G-Sfat Prob
= 1 ' 1 1-0.24. -0.34 = 9508 0,085
| i P i 2014 029 24781 0176
i = 0 j i 3 0157 -0.00 41565 0234
| i P i 4 =020 -021._. 53690 0251
R Pom 5 -0.02_ -0,18.. 53841 0371
N B v 6 -0.07.. -0.32_ 55546 0475
i i i ' g -048._.. -0.386 T5783 D4TE
i i i [ 9 0081 -025 T.BATE 0550
i i 1 [ 1.. 0.18% -017 O 3605 0458
i 1 i i i 1. -0.07... -0.005 96105 0586
i 1 I 1 1 0075 -0.04 99100 0624
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic ~ 3.269804 Prob. F(2,9) 0.0856
Obs*R-squared 9.258366 Prob. Chi-Square(2) 0.0698

Test Equation:

Dependent Variable: RESID

Method: Least Squares

Date: 07/17/19 Time: 23:20

Sample: 1995 2016

Included observations: 22

Presample missing value lagged residuals set to zero.

Variable Coefficient Std. Error t-Statistic Prob.
C 113.2713 156.0454 0.725887 0.4864
CClI -0.016944 0.117592 -0.144089 0.8886
NUFM -0.000573 0.000560 -1.023435 0.3328
INV -0.382613 0.829906 -0.461032 0.6557
HDI -32.07551 22.66781 -1.415024 0.1907
ROB 0.021302 0.123207 0.172899 0.8666
SUB 0.127173 0.102778 1.237361 0.2473
GDP 0.000151 0.000232 0.652507 0.5304
BIR -1.433027 2.281223 -0.628184 0.5455
CONS 0.124335 0.235455 0.528061 0.6102
FCEX 1.15E-12 3.27E-12 0.350801 0.7338
RESID(-1) -0.930239 0.377601 -2.463551 0.0359
RESID(-2) -0.725930 0.377140 -1.924831 0.0864
R-squared 0.420835 Mean dependent var -2.16E-13
Adjusted R-squared  -0.351385 S.D. dependent var  0.846635
S.E. of regression 0.984206 Akaike info criterion  3.094037
Sum squared resid 8.717952 Schwarz criterion  3.738744
Log likelihood  -21.03441 Hannan-Quinn criter.  3.245911
F-statistic 0.544967 Durbin-Watson stat  2.234133

Prob(F-statistic) 0.838175
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Abstract:

This study aimed at identifying the most important determinants of poverty in
Algeria. In order to achieve this, the conceptual framework of the phenomenon of
poverty was discussed and interpreted in different schools of thought. Statistical
data were also analyzed and tabulated to identify the reality of poverty in Algeria
during the period 1995-2016. The economic and social variables used in the study.
The main determinants of economic and social determinants of the
phenomenon of poverty were determined. We relied on 22 explanatory variables,
so the number of variables should be shortened. The method of analysis was used
in the basic compounds, then the model was estimated according to gradual
regression and its validity. Poverty in Algeria is: corruption control index, number
of under-five mortality, oil resource revenues, subsidies and remittances, per capita
GDP, per caput growth of final household consumption expenditure, final
consumption expenditure.
Keywords: poverty, poverty line, poverty index, determinants of poverty in
Algeria, basic acp analysis, STEPWISE.
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