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143, gl

Null Hypothesis: PAUV has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=5)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -0.611949 0.4421
Test critical values: 1% level -2.660720
5% level -1.955020
10% level -1.609070
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(PAUV)
Method: Least Squares
Date: 05/24/16 Time: 21:40
Sample (adjusted): 1988 2012
Included observations: 25 after adjustments
Std.
Variable Coefficient  Error t-Statistic Prob.
0.03063
PAUV(-1) -0.018748 7 -0.611949 0.5463
R-squared 0.009997 Mean dependent var -0.112000
Adjusted R-squared 0.009997 S.D. dependent var 1.548271
S.E. of regression 1.540512 Akaike info criterion 3.741285
Sum squared resid 56.95629 Schwarz criterion 3.790040
Log likelihood -45.76607 Hannan-Quinn criter. 3.754808
Durbin-Watson stat 2.155334
2@.9) &’dl\
Null Hypothesis: PAUV has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=5)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -0.869160 0.7810
Test critical values: 1% level -3.724070
5% level -2.986225
10% level -2.632604

*MacKinnon (1996) one-sided p-values.
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Augmented Dickey-Fuller Test Equation
Dependent Variable: D(PAUV)

Method: Least Squares

Date: 05/24/16 Time: 21:44
Sample (adjusted): 1988 2012
Included observations: 25 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
PAUV(-1) -0.088978 0.102372 -0.869160 0.3937
C 0.740943 1.029516 0.719700 0.4790
R-squared 0.031801 Mean dependent var -0.112000
Adjusted R-squared -0.010295 S.D. dependent var 1.548271
S.E. of regression 1.556220 Akaike info criterion 3.799015
Sum squared resid 55.70186 Schwarz criterion 3.896525
Log likelihood -45.48769 Hannan-Quinn criter. 3.826060
F-statistic 0.755439 Durbin-Watson stat 2.054149
Prob(F-statistic) 0.393740
3"3) d’hul
Null Hypothesis: PAUV has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=5)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -1.888856 0.6302
Test critical values: 1% level -4.374307
5% level -3.603202
10% level -3.238054
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(PAUV)
Method: Least Squares
Date: 05/24/16 Time: 21:44
Sample (adjusted): 1988 2012
Included observations: 25 after adjustments
Variable Coefficient ~ Std. Error t-Statistic Prob.
PAUV(-1) -0.207194 0.109693 -1.888856 0.0722
C 3.173133 1.476961 2.148421 0.0429
@TREND("1987") -0.099921 0.046248 -2.160528 0.0419
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R-squared 0.201272 Mean dependent var -0.112000
Adjusted R-squared 0.128660 S.D. dependent var 1.548271
S.E. of regression 1.445242 Akaike info criterion 3.686597
Sum squared resid 45.95194 Schwarz criterion 3.832862
Log likelihood -43.08247 Hannan-Quinn criter. 3.727165
F-statistic 2.771896 Durbin-Watson stat 2.213523
Prob(F-statistic) 0.084409
4 "3) w\
Null Hypothesis: D(PAUV) has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=5)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -5.204178 0.0000
Test critical values: 1% level -2.664853
5% level -1.955681
10% level -1.608793
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(PAUV,2)
Method: Least Squares
Date: 05/24/16 Time: 21:45
Sample (adjusted): 1989 2012
Included observations: 24 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(PAUV(-1)) -1.082507 0.208007 -5.204178 0.0000
R-squared 0.540736 Mean dependent var -0.018750
Adjusted R-squared 0.540736 S.D. dependent var 2.331953
S.E. of regression 1.580342 Akaike info criterion 3.793933
Sum squared resid 57.44206 Schwarz criterion 3.843019
Log likelihood -44.52720 Hannan-Quinn criter. 3.806956
Durbin-Watson stat 1.964310

Null Hypothesis: D(PAUV) has a unit root

Exogenous: Constant

5635 gl

Lag Length: 0 (Automatic - based on SIC, maxlag=5)
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t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -5.122587 0.0004
Test critical values: 1% level -3.737853
5% level -2.991878
10% level -2.635542
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(PAUV,2)
Method: Least Squares
Date: 05/24/16 Time: 21:46
Sample (adjusted): 1989 2012
Included observations: 24 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(PAUV(-1)) -1.088017 0.212396 -5.122587 0.0000
C -0.129818 0.329392 -0.394115 0.6973
R-squared 0.543955 Mean dependent var -0.018750
Adjusted R-squared 0.523226 S.D. dependent var 2.331953
S.E. of regression 1.610186 Akaike info criterion 3.870231
Sum squared resid 57.03935 Schwarz criterion 3.968402
Log likelihood -44.44277 Hannan-Quinn criter. 3.896276
F-statistic 26.24090 Durbin-Watson stat 1.965650
Prob(F-statistic) 0.000039
6 Vﬁj C,’dl\
Null Hypothesis: D(PAUV) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=5)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -5.477468 0.0009
Test critical values: 1% level -4.394309
5% level -3.612199
10% level -3.243079

*MacKinnon (1996) one-sided p-values.
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Augmented Dickey-Fuller Test Equation

Dependent Variable: D(PAUV,2)

Method: Least Squares

Date: 05/24/16 Time: 21:47
Sample (adjusted): 1989 2012
Included observations: 24 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
D(PAUV(-1)) -1.176254 0.214744 -5.477468 0.0000
C 0.835360 0.717575 1.164143 0.2574
@TREND("1987") -0.072162 0.048007 -1.503164 0.1477
R-squared 0.588257 Mean dependent var -0.018750
Adjusted R-squared 0.549043 S.D. dependent var 2.331953
S.E. of regression 1.565983 Akaike info criterion 3.851373
Sum squared resid 51.49836 Schwarz criterion 3.998630
Log likelihood -43.21648 Hannan-Quinn criter. 3.890441
F-statistic 15.00135 Durbin-Watson stat 1.973454
Prob(F-statistic) 0.000090
7 Vﬁj C,’dl\
Null Hypothesis: CROIS has a unit root
Exogenous: None
Lag Length: 2 (Automatic - based on SIC, maxlag=5)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic 0.129497 0.7138
Test critical values: 1% level -2.669359
5% level -1.956406
10% level -1.608495
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(CROIS)
Method: Least Squares
Date: 05/24/16 Time: 22:41
Sample (adjusted): 1990 2012
Included observations: 23 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
CROIS(-1) 0.013929 0.107561 0.129497 0.8983
D(CROIS(-1)) -0.930743 0.187948 -4.952122 0.0001
D(CROIS(-2)) -0.660223 0.175676 -3.758181 0.0012
R-squared 0.603726 Mean dependent var 0.082609
Adjusted R-squared 0.564098 S.D. dependent var 2.156102
S.E. of regression 1.423520 Akaike info criterion 3.665250
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Sum squared resid 40.52820 Schwarz criterion 3.813358
Log likelihood -39.15038 Hannan-Quinn criter. 3.702499
Durbin-Watson stat 2.098339
8 Vﬁj C,’dl\
Null Hypothesis: CROIS has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=5)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -4.769326 0.0008
Test critical values: 1% level -3.724070
5% level -2.986225
10% level -2.632604
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(CROIS)
Method: Least Squares
Date: 05/24/16 Time: 22:42
Sample (adjusted): 1988 2012
Included observations: 25 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
CROIS(-1) -0.988546 0.207272 -4.769326 0.0001
C 2.634266 0.615635 4.278940 0.0003
R-squared 0.497229 Mean dependent var 0.068000
Adjusted R-squared 0.475369 S.D. dependent var 2.064929
S.E. of regression 1.495657 Akaike info criterion 3.719627
Sum squared resid 51.45077 Schwarz criterion 3.817137
Log likelihood -44.49533 Hannan-Quinn criter. 3.746672
F-statistic 22.74647 Durbin-Watson stat 2.016664
Prob(F-statistic) 0.000083
9@.9) del\
Null Hypothesis: CROIS has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=5)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -5.661927 0.0006
Test critical values: 1% level -4.374307
5% level -3.603202
10% level -3.238054

*MacKinnon (1996) one-sided p-values.
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Augmented Dickey-Fuller Test Equation
Dependent Variable: D(CROIS)

Method: Least Squares

Date: 05/24/16 Time: 22:42

Sample (adjusted): 1988 2012

Included observations: 25 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
CROIS(-1) -1.187477 0.209730 -5.661927 0.0000
C 1.908465 0.649871 2.936682 0.0076
@TREND("1987") 0.095556 0.041974 2.276541 0.0329
R-squared 0.593087 Mean dependent var 0.068000
Adjusted R-squared 0.556095 S.D. dependent var 2.064929
S.E. of regression 1.375784 Akaike info criterion 3.588091
Sum squared resid 41.64117 Schwarz criterion 3.734356
Log likelihood -41.85113 Hannan-Quinn criter. 3.628658
F-statistic 16.03283 Durbin-Watson stat 2.029137
Prob(F-statistic) 0.000051
10"3) ydl&
Null Hypothesis: D(CROIS) has a unit root
Exogenous: None
Lag Length: 1 (Automatic - based on SIC, maxlag=5)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -8.814951 0.0000
Test critical values: 1% level -2.669359
5% level -1.956406
10% level -1.608495
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(CROIS,2)
Method: Least Squares
Date: 05/24/16 Time: 22:43
Sample (adjusted): 1990 2012
Included observations: 23 after adjustments
Variable Coefficient ~ Std. Error t-Statistic Prob.
D(CROIS(-1)) -2.574612 0.292073 -8.814951 0.0000
D(CROIS(-1),2) 0.654425 0.165850 3.945894 0.0007
R-squared 0.872688 Mean dependent var 0.026087
Adjusted R-squared 0.866625 S.D. dependent var 3.805524
S.E. of regression 1.389796 Akaike info criterion 3.579132
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Sum squared resid 40.56218 Schwarz criterion 3.677871
Log likelihood -39.16002 Hannan-Quinn criter. 3.603964
Durbin-Watson stat 2.089043

1 1"3) d?nu‘
Null Hypothesis: D(CROIS) has a unit root

Exogenous: Constant
Lag Length: 1 (Automatic - based on SIC, maxlag=5)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -8.718391 0.0000
Test critical values: 1% level -3.752946
5% level -2.998064
10% level -2.638752
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(CROIS,2)
Method: Least Squares
Date: 05/24/16 Time: 22:43
Sample (adjusted): 1990 2012
Included observations: 23 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(CROIS(-1)) -2.588649 0.296918 -8.718391 0.0000
D(CROIS(-1),2) 0.661883 0.168546 3.927021 0.0008
C 0.192546 0.294609 0.653564 0.5208
R-squared 0.875350 Mean dependent var 0.026087
Adjusted R-squared 0.862885 S.D. dependent var 3.805524
S.E. of regression 1.409149 Akaike info criterion 3.644956
Sum squared resid 39.71399 Schwarz criterion 3.793064
Log likelihood -38.91699 Hannan-Quinn criter. 3.682205
F-statistic 70.22471 Durbin-Watson stat 2.121436
Prob(F-statistic) 0.000000

12@3) &’dl\

Null Hypothesis: D(CROIS) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 1 (Automatic - based on SIC, maxlag=5)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -8.547424 0.0000
Test critical values: 1% level -4.416345
5% level -3.622033
10% level -3.248592
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*MacKinnon (1996) one-sided p-values.

Augmented Dickey-Fuller Test Equation

Dependent Variable: D(CROIS,2)

Method: Least Squares

Date: 05/24/16 Time: 22:44
Sample (adjusted): 1990 2012
Included observations: 23 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
D(CROIS(-1)) -2.593484 0.303423 -8.547424 0.0000
D(CROIS(-1),2) 0.663580 0.172163 3.854381 0.0011
C 0.460985 0.702341 0.656355 0.5195
@TREND("1987") -0.019151 0.045277 -0.422976 0.6771
R-squared 0.876513 Mean dependent var 0.026087
Adjusted R-squared 0.857015 S.D. dependent var 3.805524
S.E. of regression 1.438997 Akaike info criterion 3.722540
Sum squared resid 39.34353 Schwarz criterion 3.920018
Log likelihood -38.80921 Hannan-Quinn criter. 3.772205
F-statistic 44.95408 Durbin-Watson stat 2.137146
Prob(F-statistic) 0.000000
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Résumé :

Dans ce theme, on a étudié le cadre théorique de la pauvreté et de la
croissance économique et on a essay¢ d’identifier les différents facteurs qui
influent sur ces deux phénomenes. Nous avons également essayé de trouver le
lien et la relation entre ces deux variables. Concernant le coté pratique, d’une
part, on a pu faire une étude empirique afin d'examiner les divers changements
dans ces deux variables en utilisant le programme d’analyse Eviews, et d’autre
part, trouver un lien de causalité entre les deux en fonction du programme
Grange et ce dans le cadre de 1'économie nationale .



