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Abstract

The research aimed to determine the most important variables that aggravated the
problem of poverty in Sudan. The problem of research was presented in the significant
variables affecting on poverty in Sudan during the period (1990-2014). The research
hypothesized that the phenomenon of poverty in Sudan is affected by several economic
and non-economic factors; there is an inverse relationship between poverty and each of
(average of per capita income, governmental expenditure in short and long terms), there
Is a direct relationship between poverty and each of (inflation, governmental expenditure,
unemployment, policy of economic liberalization, South Sudan secession) in short and
long terms. The importance of research was represented in determining the variables that
are capable of affecting on poverty through which economic and social policies can be set
to achieve comprehensive economic development. The research adopted the historical,
descriptive and econometric methods based on the quantitative method that represented in
the Auto-regressive Distributed Lag Model (ARDL). The most important findings of
research include: the wvariables; policy of economic liberalization, inflation,
unemployment are the most significant determinants led to aggravating poverty in Sudan
in short term. The variables average per capita income, policy of liberalization, South
Sudan secession and unemployment are the most determinants of poverty in long term.
Variables of government expenditure and inflation are less determinants of poverty in
long term. The research also found out that the best model for determining poverty in
Sudan is the Auto-regressive Distributed Lag Model (ARDL). The most important
recommendations of research include: rationalized policy and measures should be
adopted to focus on economic and non-economic variables that increase poverty rates,
patchwork policies and temporary solutions should be avoided because the problem of
poverty is chronic and requires long-term solving.
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eV oy Cigas dushall zhgad & ol COA) A 3 pie e NBI S iy . el ST da)

. ARSI s3a e iKW (Breach pagan cod Frey) jlia) e
( ARDL) cifgha : 7 f8all zigalll paitg asd @ JBl Gagall 2.5
Jalsil) Aty waadt dufpall @pdia LE) dagiea (asd 1.2.5

Jare — 3l Jas lasgia — al) Jama ) Auhall culpiaia Hhsin) (g5iie poias ¢ (4-3) A Jsaal)

Sl S ) Gyl oo elaiVly pdalilly ((8pdlae il (ilal) — Al — o gSal) GY) - paal)
Augmented Dickey — Fuller

Auhal) cipitia jlu) g gius guag (4-3) ab) Joxa

dpgiaal) Loll) | JLid) Aok
5 $ia S5 Ais &« ADF Al @ picia
Aalod) i) g gia 4 ginall %S5 dygina | slad¥ly adaldl)
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Ja¥) A 0.000 -.2988 -7.67 adual) Jara
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Ja¥) Al 0.000 -2.99 -7.381 Ulad) Jana
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le AN il o3¢d Adsonll el (e S) Aygenal) dagdll CulS 13l ((ADF) sl U6 Son Loy

111



OIS 1 Aysinall (s5inas %5 Afbas) AN (s5iue On AR e Aol Aiphally ¢ paiall )
- ol D e AN dind 0368 %05 (e JB) dysinall (g5

TAX ) il sl ilpually ¢ (g) pasSad) Gy ¢(Y) Ll oo sinse O W sy (4-3) o) s
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Cll 5l Jadh (ggiuall 3 e cilyuriall oda il 13 Lo el oty Culpiial) (s AR ey manss A
- Legin Tl ) JgY)

A 1929 e slill ( Bound test) agaal) aladialy ¢ idal) Jalsil) jlad) 2.2.5
Ja¥) dygh
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c S sl Banly 3k Leilasly Alal) Ayl < psial)
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Jid) ae Uy ol lials Wb b say e Ua) il davilly dpsball aa ARDL 350 of Cun
oo < Baalys ¢ il Jaae ¢ ) priall asly el 558) ciall oUady) il CilSy lae Juadl
Jlniily 53500 il Cilpall Ll ¢ ppatl) Aoy ¢ Aladly ¢ oSl Wy ¢ pdailly cadl) Jao Jaigia

o 5538 peual (S ol st

Ja¥) Aygh ABle agag (e 2slill ( Bound test) agaal) aladialy ol idal) Jalsil) jlad) .2
snal) Ja¥) b g igalll i milii s Yo 3.2.5

sl Ja¥) (A 7 galllpnali milll gl (5-3) a8 Joa

Laadll Jalaa
418 Ay giaal) dgina s Uaddy)
Jazal) (t) 4ad 8,384l allaal) & il
Z dsalll allaal) 4l
Adjusted T- Statistic Coefficient | Variables
Pro.F.statistic Prob Std.Error
R.squared
F- 1343.7
(0.99) | Pro. 0.000 |0.2221 | -1.302 6.06 -7.89 D(Y)

0.0000 | 7.1374 0.0136 0.0972

0.1556 | -1.535 |0.000123 | -0.00189 | D(G)

0.0005 | 5.0296 |0.136164 | 0.684859

0.0000 | 8.729670 | 0.943119 | 8.233116
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ARDL dagial lig Jyshl) Ja¥) cdlales il gils : Lili 4.2.5

Jashl) Ja¥) zigal il ilii g (1-4) al) Jgaa

- -

alleal) 4 gine (t) dad AVERY 5)akal) allaall
Prob T- Statistic 4y L) Coefficient &) piiall
Stander Variable
Error
0.0000 -9.573676 | 0.040140 -0.384287 Pov(-1)*
0.0000 -7.486756 | 1.26E-05 -9.41E-05 Y(-1)
0.0001 6.151712 | 0.010321 0.063494 INF(-1)
G(-1)
0.0000 -8.244330 | 0.000146 -0.001202
UE(-1)
0.0012 4.455410 | 0.187643 0.836026
0.0011 -4.515605 | 4.41E-05 -0.000199 TAX* *
0.0003 5.404509 | 1.190095 6.431877 RP(-1)
0.0000 7.477016 | 0.927217 6.932820 SS**
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(Bound Test) &l idall Jalsill ygand) jLad) milis (2-4) a8 Jgaa

Test Statistic SN aal)
(Abany) jLasy) Value Significal =) aallg 1(1)
ECR Lgunal) dagdll | Lginall g gina (0)1
2.8
F Statistic 55.59 %10 1.92
K
e 3.21
daa A &) piial) 7 %5 2.17
3.51
Lal) ana 24 %2.5 2.43
%1 2.73 3.9
%10 2.191 3.37
3.07
%5 2.597
5.33
%1 3.59
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SV sl e ST laaas %5 Lygine (gsime die dapal) dadlly Wilias (55. 59) ssls ass Value
JalS asmg adey SN adal) (b (cmdy iy ¢ QDA AAS) D) gy L Apsiead) cligine S ) (3.21)
Asial) Clyaidl e aait JalY) Aol d3)s8 Able Glia ol Gyide JolS dgass diadl (oasdll Jody & jidia

(88 Jaea) il puaiall (g8l laass)
Ja¥) Ayl 45518 ABdle g ¢ idia JalSS 329 & ARDL zigal i : 4G 6.2.5

el ARDL 4yl Spales ¢ (2001) ohuls ddadss laysh 5 Al &aal) 35kl aal 8 ARDL 734
Sl of dhall cilea zisaill i HLad) eha) ae cdishll Ja¥ls saalll Ja¥) e IS (B ) G

(LOG) i slll ilee (3e JAN 350l 58 ARDL 2 3sai il dpyka
D Al sadl) o kel g igalll AlS (e

A(POVt) =1142—-3.84+«POVt—1—-0.38+Yt—1+0.063 x INFt —1—0.0019
*G—14+083*UEt—1—-0.019+*TAXt—1+46.43«RP +6.93 x5S
—7.89 % A(Y) + 0.092 * A(INF) — 0.01 x A(G) + 0.68 * A(UE) + 8.23
* A(RP)
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ARDL dagial Wy ¢ Usil) moaual zigai 7. 5.2

ECM clhadll momasi zdsal i oy ¢ ljidiall JalSill o 3gail g Ja¥) dlshe 2Dl o Jpanl) any
LGyall ;\33} @Lﬂ\ aiallg B yudall Colyaial) oy ( daiﬁ\ Byl 3.31::) uadl) ol ASaluy dasily Lﬁﬂ\ L_.gﬂ\
s aall)

p p 14
APOVE = B, + 2 B1APOVE — i + 2 B2AYEt — i+ Z B3 AINFt — i
i=1 i=0 i=0

p p p
+Zﬁ4AGt—i+ZﬁSAUEt—i+Zﬁ6ARPt—i+¢ECTt— 14Vt
i=0 i=0 i=0

Jsasll iy SBC laal lidg ARDL(1.1.1.1.0.1.0.1) dingia sl 3 ECM zisai yii e loliyg
(3-4) ) Jsaall jeday LS il sadll (CDlalas) e

Std. 4aiay) dagdl)
Coefficient | Error ¢UaiY| [t—Statistic ia8
Variable cjyaiall | 3384l allaal) Al Lilaay) (T) Prob.
D(Y) ~7.89E-06| 3.70E-06 | -2.133205 0.0587
D(INF) 0.097228 | 0.006172 | 15.75282 0.0000
D(G) -0.000189| 5.48E-05 | -3.455789 0.0062
D(UE) 0.684859 | 0.058667 | 11.67359 0.0000
D(RP) 8.233116 | 0.561683 | 14.65793 0.0000
CointEq(-1)* -0.384287| 0.012805 | -30.01018 0.0000

.( Eievws 10) galin aladialy Gald) dae) @ juaall
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o il 3 clddas Gny iy ¢ Gasadl 3l Jaee e Usine Bl Galas (RP) il dulyuss
ety - Ly Ao Ao agag gl LN (mis g gesSall @aYI) b sallls (Y) B saly
Chiall oda JS5 9 laiey @l (min ) oap 1 ey esSall GBI 305 of il Ja¥) il pe

Al Ayl laB aa Bi5E gy Jushal) JaVly el JaV) B (ggine Ll Gl

sl 8 il Jame 335 Aoy oo i€y ECT Uadl) mmai aa ¢layf dalre of ECM il < jelal
G A aadl paadl)l JaY) Al il e e sa 5 dishall Jal) 8 Al died g
Jalea 223 lly Joshall Ja¥1 3 il pagl) W sasall Lgin %38 Aoty sl Ja¥) 3 Joass
Ju aay ¢ Aygiee AV iy Al 350 &8 o) aall ax Jalae Jagyd ey el e (i ) Joaes

() i) I ) i) (e 4a @ iie Lol ADle 3gay e
ARDL 7igai addd cfylad) @ Gl daall 3.5
Diagnostic Test 4l o) duadddll cjlady)

il JLadl) by ad) 1.3.5

JSlie e osla 5 Jalaill 8 axdiall z3saill 3aga (e ST Wbl Ll (DA e Sialil) Cangy
Diagnostic Test , iuasill chloal) chal & & ey« il =85 o slael J8 Gulal
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saddl ol gl S0 Bl W) jLsd) —

(LM Test )z 3gaill Blgall (J Miiu) ade iua il Breusch—godfrey LSRN (5-4) A8 Jeaa

Breusch-Godfrey Serial Correlation LM Test:
F-statistic 1.227103 Prob. F(1,9) 0.2967
Prob. Chi-
Obs*R-squared 2.879650 Square(1) 0.0897
————

.( Eiews— 10) aladialy dudall 7 dgai Jalad adly cpa Calyd) dlas) ozl

Prob F-) LM Laal dlaay! el oY ellyg Juduiia 313 Byl agas axe e Ju LM las) dags
bl IV AlSie e Sl zdsall of e AV 0385%5 (e S 0.29-Prob Chi-Sq-0.089
@uwﬁw&a\i\u\g\&;\ﬂuﬁ

zhaY dislaa Q Statistic- Correlogram - Lid) - o

Correlogram Q — Statistic Test (1-5) a8, Jssa

Lag

Autocorrelation |Partial Correlation AC PAC Q-Stat Prob*

RTTI R 1 |-0.291]-0.291| 2.2970 0.130

(Views— 10) galiy aladialy Auhall 7 igad Jalad adly cpe Galdl dlas) e jiaal)

%5 e S ( Q- Statistic ) J adlaay) dedll (¥ S5 L)) A5 25ag a2e ak el Joaall 1

led Casyas bun ddia 4y lsll I aliyY) AlGe e il Y gabaid¥) z3salll e dVS 1ag

(LM) olod) dam S5 4
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Heteroscedasticity Test clal i) A<in jlad) - 7

ol el ase 435,480 Breach  Pagan — god Frey (2-5) a8, Jgia

F-statistic 0.718573 | Prob. F(13,10) 0.7165
Prob. Chi-

Orbs*R-squared 11.59141 | Square(13) 0.5614

Scaled explained Prob. Chi-

SS 2.823502 | Square(13) 0.9985

( EViews— 10) zaliy alaiind dual) g g dulad adly ¢ caalyl) dlas) @ jsaal)

R~ squared 0.56) 5 F — Statistic 0.71 )J adlaay) dadll o 223 (2-5) a8y Jsaall mli DA (e
Ailaie bl o)) ol cplall Clia) Al dgag aae e Ja aag %5 e ST (

adniall dadd) b ) AlSdia AR -3
el zdgad cpial Gl aduai Jalaa Lad)

Dl sale s Jaadl Laliy¥) sas <l adiail) Jalee dad caly LS &1 Cua (VIF) cplall st Jalee
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Lal) zdgad cilpiia ol adail) Jalaa LSd) ailid (3-5)ad) Jsaa

( VIF) Lo Aliiuaall cpiial)
0.001 Al Jara
3.67 LA JAS augia
0.000 aduail) Jana
1.52 assall Gy
0.01 Aladl) Jara
1.95 Spdlia juid) iyl
0.88 il dlw

( Eviews—10) zaliy aladiul duhall #3900 Jidad adly 0 Cald) slae) 1 jaadll
Jaa 4 Gh}‘d\ s laiial) O paial) bmal 5 e Ji VIF daid o) J) (4_4) a3y Jsaall o C._‘wL\.J\ il g
ub.uﬁvd\ 0da (yu GL;J:L\.D\ g2 plc L.A:’ e

Alsll bl 4568l Lis] (Jarque — Bear Normality)

ALy dagll ) a3 Cua 2-2) o8y JSAlg Joaall (e il zagaill Slgl oandall aisill G gady
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-1.0

Series: Residuals
Sample 1991 2014
Observations 24

Mean -6.00e-15
Median 0.004091
Maximum 1.217910
Minimum -1.035572
Std. Dev. 0.474205
Skewness 0.405379
Kurtosis 3.806107
Jarque-Bera  1.307137
Probability 0.520186

-0.5 0.0 0.5 1.0

( Eviews—10) gl alasinly Auhall = 3gas Julad (e Gaalll dlae) @ jaadll

Jdial) ARDL g 3gaill gl i) L) quilii —¢

(CUSUM) Zajliall 3lgall aS)il) £ ganall (3-2)a8, Jsl) /1
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,,,,, 5% Significance
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(CUSUMSQ) Alalsiall (lsall cilayyal aSlil) gsanal) [ 2
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dsladl Gala
Al yal) &) piia by Qs Js
(1) #s 3ale
YEAR | POV Y IN G UE TAX RP SS
1990 80 4771 67.4 8311.83 16.4 195 1 0
1991 81 8101.8 123.7 1835.523 15.9 1854 1 0
1992 81.5 17220.6 117.6 3314.381 11.1 1500.9 1 0
1993 82 37604 101.3 1495.867 18.5 4125.37 1 0
1994 83.5 72466 116.8 1283.083 17 6144.2 1 0
1995 84 151743.8 69.4 1944.944 16.6 125.2 1 0
1996 86 375.9 129.3 2792.729 18.1 404 1 0
1997 87.5 563.7 46.4 2228.003 15.1 608.9 1 0
1998 89 743.7 16.4 2142.059 15.7 850 1 0
1999 89.5 892.3 16.9 1951.581 15.2 1179 1 0
2000 90 1086.5 16.2 2962.62 15.5 1221 1 0
2001 90.5 1274 3 4021.375 15.9 1472 1 0
2002 88 1457.4 4.9 9194.504 15.8 1725 1 0
2003 82 1656.4 8.3 4514.557 16.3 2145 1 0
2004 75 1991.2 1.7 7247.249 17.1 3457 0 0
2005 70 2421.2 8.5 9012.864 17.3 4056 0 0
2006 65 2707.2 8.5 10202.32 19.4 4930 0 0
2007 55 3215.4 7.2 9635.2 19.7 5613 0 0
2008 50 3461 8.1 9458.268 20.6 6796 0 0
2009 46.5 3439.8 14.3 9518.003 21 7725.6 0 0
2010 46 38026 11.2 9417.119 20.7 8872.6 0 0
2011 42 5470 13 9426.023 17.3 10121.8 0 1
2012 39.9 6526.3 18.1 9523.006 18 14134.8 0 1
2013 37.9 8713.9 35.1 8523.36 18.8 22420 0 1
2014 36 12549 37.1 7236.25 19.5 32161.3 0 1

Al 3,159 ¢ IS el Olagad) dliy ¢ slaadd 5 3S sall Slgadl 1 jdaall
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Juladl) zala
Algd Ll & idial) Jalsal) 435 0 @l patial) 4y ) jii) Lad)

AL Jana 4 ) i L83 (2) b gale

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

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.968782 0.0304

Test critical values: 1% level -4.571559
5% level -3.690814
10% level -3.286909

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 18

(3) 8 ale 2 A1 23 (5 shena oy ) il L)

Null Hypothesis: Y has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=5,

t-Statistic Prob.’

Augmented Dickey-Fuller test statistic -3.113845 0.038¢

Test critical values: 1% level -3.737853
5% level -2.991878
10% level -2.635542
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(4)ad, (3ala aduail) Jana 4y jiad JLEd)

Null Hypothesis: D(INF) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=5)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -7.673390 0.0000

Test critical values: 1% level -3.752946
5% level -2.998064
10% level -2.638752

(5) adu 3ala (e gSal) GUEN 4y ) i) JLGA

Null Hypothesis: GG 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 -4.302231 0.0122

Test critical values: 1% level -4.394309
5% level -3.612199
10% level -3.243079

*MacKinnon (1996) one-sided p-values.
(6) a2 Galajdilall ye il il
Null Hypothesis: TAX has a unit root

Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=5)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic 4.719044 1.0000

Test critical values: 1% level -3.737853
5% level -2.991878
10% level -2.635542
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(7) o ke ushlly ppalll JaY) ol il

ARDL Long Run Form and Bounds Test
Dependent Variable: D(POV)
Selected Model: ARDL(1, 1,1,1,1,0,1,0)
Case 2: Restricted Constant and No Trend
Date: 10/26/18 Time: 22:22
Sample: 1990 2014
Included observations: 24

Conditional Error Correction Regression

Variable Coefficient Std. Error t-Statistic Prob.
C 11.42865 4.496115 2.541894 0.0293
POV(-1)* -0.384287 0.040140 -9.573676 0.0000
Y(-1) -9.41E-05 1.26E-05 -7.486756 0.0000
INF(-1) 0.063494 0.010321 6.151712 0.0001
G(-1) -0.001202 0.000146 -8.244330 0.0000
UE(-1) 0.836026 0.187643 4.455410 0.0012
TAX** -0.000199 4.41E-05 -4.515605 0.0011
RP(-1) 6.431877 1.190095 5.404509 0.0003
SS**  6.932820 0.927217 7.477016 0.0000
D(Y) -7.89E-06 6.06E-06 -1.302158 0.2221
D(INF) 0.097228 0.013622 7.137475 0.0000
D(G) -0.000189 0.000123 -1.535969 0.1556
D(UE) 0.684859 0.136164 5.029666 0.0005
D(RP) 8.233116 0.943119 8.729670 0.0000

* p-value incompatible with t-Bounds distribution.

** Variable interpreted as Z = Z(-1) + D(Z).
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F-Bounds Test

Bound )agaal)

Jalss

(8) pbu Gale (Test

Null Hypothesis: No levels relationship

Test Statistic Value Signif. 1(0) I(1)
Asymptotic:
n=1000
F-statistic  55.59325 10% 1.92 2.89
K 7 5% 2.17 3.21
2.5% 2.43 351
1% 2.73 3.9
Finite Sample:
Actual Sample Size 24 n=35
10% 2.196 3.37
5% 2.597 3.907
1% 3.599 5.23
Finite Sample:
n=30
10% 2.277 3.498
5% 2.73 4.163
1% 3.864 5.694
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(9) d) 3ale ECM sUail) gaali 3 gad

ARDL Error Correction Regression
Dependent Variable: D(POV)

Selected Model: ARDL(1, 1, 1,1, 1,0, 1,0)

Case 2: Restricted Constant and No Trend
Date: 10/27/18 Time: 19:16
Sample: 1990 2014
Kl,"Included observations: 24

ECM Regression
Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.

D(Y) -7.89E-06 3.70E-06  -2.133205  0.0587

D(NF)  0.097228  0.006172 15.75282  0.0000
D(GG)  -0.000189 5.48E-05  -3.455789  0.0062
D(UE)  0.684859  0.058667 11.67359  0.0000
D(RE) 8233116  0.561683 14.65793  0.0000
CointEq(-1)*  -0.384287  0.012805  -30.01018  0.0000

R-squared 0.978391 Mean dependent var -1.829167

Adjusted R-squared 0.972389 S.D. dependentvar  3.225911
S.E. of regression 0.536036 Akaike info criterion  1.803086
Sum squared resid 5.172019 Schwarz criterion  2.097600
Log likelihood  -15.63704 Hannan-Quinn criter.  1.881221

Durbin-Watson stat 2.554972

(10) ad ala A15N s ) AlSiia

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 1.227103 Prob. F(1,9) 0.2967
Obs*R-squared 2.879650 Prob. Chi-Square(1) 0.0897

(11) a2, 3ala Q Statistic (5131 bl S &l s ¥ cislaa

Q-statistic probabilities adjusted for 1 dynamic regressor

Autocorrelation Partial Correlation AC PAC Q-Stat Prob*

o M. ] 1 -0291 -0.291 2.2970 0.130
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(12) ad, Gale oplill s Al<iie

Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 0.718573 Prob. F(13,10) 0.7165
Obs*R-squared 11.59141 Prob. Chi-Square(13) 0.5614
Scaled explained SS 2.823502 Prob. Chi-Square(13) 0.9985

(13) pdy (ale damiall Jodd) Sl Y dlSiia

Variance Inflation Factors
Date: 10/27/18 Time: 21:29
Sample: 1990 2014;
Included observations: 24

Coefficient  Uncentered Centered
Variable Variance VIF VIF

POV(-1)  0.001611  409.4774  24.66691
Y 3.67E-11  2.157963 1.797123
Y(-1) 1.57E-10  9.194548  7.718236
INF 0.000186  29.59619 15.83335
INF(-1) 7.42E-05  12.28587  6.429540
GG 1.52E-08  31.64359  8.031227
GG(-1) 1.21E-08 2550846  6.473707
UE 0018541  262.8135  4.201956
UE(-1) 0011367  158.6795  2.483871
TAX 1.95E-09  8.213952  4.978230
RE  0.889473  22.35713 10.24702
RE(-1) 1.119844  30.31276 12.63032
SS 0859732  19.94731  9.973655

C  20.21505  938.0499 NA

148



Jeiy) 3ala

(14) a2, Gale (Jarque - Bera Normlity) (2 sl bl a5 sil)

-1.0

-05

0.0

0.5

1.0

Series: Residuals
Sample 1991 2014
Observations 24

Mean -6.00e-15
Median 0.004091
Maximum 1.217910
Minimum -1.035572
Std. Dev. 0.474205
Skewness 0.405379
Kurtosis 3.806107
Jarque-Bera  1.307137
Probability 0.520186

(15) aby 3ale (ARDL ) zisaill Al Jf jiiad) jLadl
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AlalSiall (81 gall Cilay ol aS) Al £ ganall (17) a2 3ala

1.6

1.2 |

0.8 |

0.4

0.0

2006 2007 2008 2009 2010 2011 2012 2013 2014

| —__ CUSUM of Squares —-—--- 5% Significance |

(16) &, (3>ls (Ramsey Reset Test) (A JS&) & (o zigadl) antg daida sda o i pill

Ramsey RESET Test
Equation: UNTITLED
Specification: POV POV(-1) Y Y(-1) INF INF(-1) GG GG(-1) UE UE(-1) TAX
RE RE(-1) SSC
Omitted Variables: Squares of fitted values

Value Df  Probability
t-statistic ~ 0.015703 9 0.9878
F-statistic ~ 0.000247 1,9 0.9878
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(17) ady (3ale Baail) Jalaa
Dependent Variable: POV
Method: ARDL
Date: 10/27/18 Time: 19:16
Sample (adjusted): 1991 2014~
Included observations: 24 after adjustments

Maximum dependent lags: 1 (Automatic selection)
Model selection method: Akaike info criterion (AIC)
Dynamic regressors (1 lag, automatic): Y INF GG UE TAX RE SS

Fixed regressors: C
Number of models evalulated: 128
Selected Model: ARDL(1, 1, 1,1, 1,0, 1,0)

Variable  Coefficient Std. Error t-Statistic Prob.*
POV(-1) 0.615713 0.040140 15.33918 0.0000
Y  -7.89E-06 6.06E-06 -1.302158 0.2221
Y(-1) -8.62E-05 1.25E-05 -6.878268 0.0000
INF 0.097228 0.013622 7.137475 0.0000
INF(-1)  -0.033734 0.008612 -3.916977 0.0029
GG -0.000189 0.000123 -1.535969 0.1556
GG(-1) -0.001013 0.000110 -9.219247 0.0000
UE 0.684859 0.136164 5.029666 0.0005
UE(-1) 0.151168 0.106615 1.417877 0.1866
TAX  -0.000199 4.41E-05 -4.515605 0.0011
RE 8.233116 0.943119 8.729670 0.0000
RE(-1) -1.801239 1.058227 -1.702129 0.1196
SS 6.932820 0.927217 7.477016 0.0000
C 11.42865 4.496115 2.541894 0.0293
R-squared 0.999428 Mean dependent var  69.91250
Adjusted R-squared 0.998684 S.D. dependentvar  19.82527
S.E. of regression 0.719168 Akaike info criterion  2.469753
Sum squared resid 5.172019 Schwarz criterion  3.156951
Log likelihood  -15.63704 Hannan-Quinn criter.  2.652067
F-statistic 1343.736 Durbin-Watson stat  2.554972

Prob(F-statistic) 0.000000
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Forecast: POVF

Actual: POV

Forecast sample: 1990 2014
Adjusted sample: 1991 2014

Included observations: 24

Root Mean Squared Error  0.391972
Mean Absolute Error 0.284823
Mean Abs. Percent Error  0.444177
Theil Inequality Coefficient 0.002701

Bias Proportion 0.000128
Variance Proportion 0.001946
Covariance Proportion  0.997926
Theil U2 Coefficient 0.109185
Symmetric MAPE 0.443960




