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Afrique (34) :

Amérique centrale et du Sud (4) :

Angola, Bénin, Burkina Faso,
Burundi,Cameroun,Comores,
Congo, Cote d'lvoire, Djibouti,
Erythrée, Ethiopie, Gambie,
Ghana, Guinée, Guinée-Bissau,
Kenya, Lesotho, Madagascar,
Malawi, Mali, Mauritanie,
Mozambique, Niger, Nigeria,
Ouganda, Rwanda, Sao Tome,
Sénégal, Sierra Leone, Tanzanie
Tchad, Togo, Zambie,

République Centrafricaine.

Bolivie, Guyana,

Honduras, Nicaragua

Asie (15) :

Armeénie, Azerbaidjan,
Cambodge, Georgia, Indonésie,
Kirghizistan, Laos, Mongolie,
Népal,Pakistan,Sri Lanka,
Tadjikistan, Timor Oriental,

Vietnam, Yemen.

Europe de I'Est (4):

Albanie,Bosnie,
Macedonia FYR,Moldavie

Source : Razafindrakoto.M, Cling.J-P, Roubaud.F, "Les Nouvelles Stratégies Internationales de

Lutte Contre La Pauvreté", 2° édition, DIAL/Economica, Paris.2003, P.171.

“Banque mondiale (2004a), Poverty Réduction Strategy Sourcebook: Chapters and Related Materials, disponible sur le
site de la Banque mondiale [www.worldbank.org/poverty/strategies], version pour commentaires, avril
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Economie alternative
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Economie secondaire
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Economie noire
Economie irréguliere
Economie périphérique
Economie informelle
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Economie illégale
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Source : ONS: Répartition de la population active et occupée par groupe d'age, periode: 1985-2012.
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(431 &yl ) (P.P <ADF) jles! : (15-5) o8y J 343!

(P.P)ospy el jlet (ADF ) J# S5yl P ey —"
None Trend and | Intercept None Trend and | Intercept Syl oAt
Intercept Intercept
-2.68 -4.49 -3.80 -2.71 -4.66 -3.92 %1 A 3
-1.95 -3.6 -3.02 -1.96 -3.73 -3.06 %5 ol )
-1.60 -3.26 -2.65 -1.60 -3.31 -2.67 %10
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Intercept Intercept
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Intercept Intercept
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33 Johansen, s and Juselius, k. (1995) Maximum Likelihood estimation and inference on cointegration with application to the demand for money
Oxford Bulletin Of Economic andStatistics, Vol. 52, 169-210.
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A s slasl LAl oy B zadl J,olﬁ.ﬂ\ sbet (e BVIEWS 7 sl Jlerzwly Lla> U5

todW G gad) )l e LS o WUl

%5 & gews L(Trade test Y e )& i) Jalsill Johansen yles! :(19-5) @y J 943!

Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None 0.476008 23.26478 29.79707 0.2333
At most 1 0.327978 10.33921 15.49471 0.2555
At most 2 0.112633 2.389924 3.841466 0.1221

Trace test indicates no cointegration at the 0.05 level

Unrestricted Cointegration Rank Test (Maximum Eigenvalue)

Hypothesized Max-Eigen 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None 0.476008 12.92557 21.13162 0.4591
At most 1 0.327978 7.949289 14.26460 0.3839
At most 2 0.112633 2.389924 3.841466 0.1221

Max-eigenvalue test indicates no cointegration at the 0.05 level

(1) 8, el o e o slazeVL eviews  mob WU milo: yaall
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Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.01
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None 0.476008 23.26478 35.45817 0.2333
At most 1 0.327978 10.33921 19.93711 0.2555
At most 2 0.112633 2.389924 6.634897 0.1221

Trace test indicates no cointegration at the 0.01 level

Unrestricted Cointegration Rank Test (Maximum Eigenvalue)

Hypothesized Max-Eigen 0.01
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None 0.476008 12.92557 25.86121 0.4591
At most 1 0.327978 7.949289 18.52001 0.3839
At most 2 0.112633 2.389924 6.634897 0.1221

Max-eigenvalue test indicates no cointegration at the 0.01 level

(1) o) gl o e e slazsVL eviews b, WS ol yall
L}L"JL.’) 91 %S5 we 2\2—}\ ;'-:"m e MTﬂTrace dogd OT L C@:i Ul-s-fu‘ Ul-sj'-"-;?‘ J)’\} S
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Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None * 0.849168 65.12153 47.85613 0.0006
At most 1 0.487768 27.28979 29.79707 0.0947
At most 2 0.415863 13.91023 15.49471 0.0854
At most 3 0.146058 3.157837 3.841466 0.0756

Trace test indicates 1 cointegrating egn(s) at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level
**MacKinnon-Haug-Michelis (1999) p-values

Unrestricted Cointegration Rank Test (Maximum Eigenvalue)

Hypothesized Max-Eigen 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None * 0.849168 37.83174 27.58434 0.0017
At most 1 0.487768 13.37956 21.13162 0.4179
At most 2 0.415863 10.75240 14.26460 0.1671
At most 3 0.146058 3.157837 3.841466 0.0756

Max-eigenvalue test indicates 1 cointegrating eqn(s) at the 0.05 level

1 Cointegrating Equation(s): Log likelihood -180.0004

Normalized cointegrating coefficients (standard error in parentheses)

INF POV CHO PIB
1.000000 1.074433 0.119072 -2.376590
(0.21605) (0.52913) (0.49440)

(1) o8, el o i S slaseVL eviews  mobi WU mils: el
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Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.01
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None * 0.849168 65.12153 54.68150 0.0006
At most 1 0.487768 27.28979 35.45817 0.0947
At most 2 0.415863 13.91023 19.93711 0.0854
At most 3 0.146058 3.157837 6.634897 0.0756

Trace test indicates 1 cointegrating egn(s) at the 0.01 level

Unrestricted Cointegration Rank Test (Maximum Eigenvalue)

Hypothesized Max-Eigen 0.01
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None * 0.849168 37.83174 32.71527 0.0017
At most 1 0.487768 13.37956 25.86121 0.4179
At most 2 0.415863 10.75240 18.52001 0.1671
At most 3 0.146058 3.157837 6.634897 0.0756

Max-eigenvalue test indicates 1 cointegrating eqn(s) at the 0.01 level

1 Cointegrating Equation(s): Log likelihood -180.0004

Normalized cointegrating coefficients (standard error in parentheses)

INF POV CHO PIB
1.000000 1.074433 0.119072 - 2.376590
(0.21605) (0.52913) (0.49440)
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& idial) Jalsil) d3e Jalsil) cilgatia aas
INF-POV I i oSS @Ds a5 %35 e e 1=0) 1
INF-CHO I i oSS 8D a5 %5 s pres e =0 ) 1
INF-PIB S ie JalSS B dor Y -
POV-CHO I i JolSS B a5 Y ~
POV-PIB D pen JolSS B Y -
CHO-PIB I i oSS @D a5 %35 s pims e (r=0,r=1) 2

(1) o8, el o e o slaseVL eviews  mobi WU il el

Wladl (o) slas¥ly i) op b S e LS 8dle Sla OF LU Jyad) I s

Joshll el (3 sl I sLaVI O (o cgalasl sadly Wlad) ¢ ) E sLasYl

. INF=f( POV,CHO,PIB) #UaJly il - sizeld @l

39 K2 e e b € 60 ) oS e S S

Log INF =1.075* Log POV + 0.11* Log CHO - 2.37* Log PIB + 21.76
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Error Correction model (ECM) W s &5 8 oy @) > ) —

i Wy ECT Wtk s dm L] OF oms 3 sl O jize 0y & 22l SN 5 4 5 0)
el G Gl 23 ) AL W b 0316 ) eadll 31 3 VDY ST de
Aeeed) B ST o izl ol i) 3 pacld adblel) o) 0F U (Jones and Joulfaian, 1991)
N PV Y PR NI T WO | asyw\;iwsccmbﬂw i) |0 (3
Al sl =31 s speed of adjustment (S s e 1) ECT Wbl vl do gty
=Y @ Jaadl gad) s O 2Y dms ) il @ sl ade 4 ke sl Joslal) =Y
(688 :200¢ikas)siaxl g s> 5 s fskll =Y 3 4555 wad o peadl
Error Correction Weik) sl 7558 plisena] Jiady & zall JolSl lgmze sue dyiond
(AU ol e 73 5ed) e 22l Say . model (ECM)

Ayr=a A X+ 0 (Y1 — B Xeq) + 1t
3 o e deza¥ ye 3 ) OF Lol el 2358 g - (Ve oyer ) Ssbed Ay, 100 Eom
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Error Correction model (ECM) Wad-| meoeas 5 68 s (24-5) J 3

Aliial) @) yial) Coeficient T- Statistic
A Log POV/(t-1) -0.201594 -0.72734
A Log POV/(t-2) -0.070470 -0.26716
A Log CHO (t-1) -0.081542 -0.22316
A Log CHO (t-2) -0.413922 -1.01492
A Log PIB (t-1) 0.262103 0.50542
A Log PIB (t-2) 0.180768 0.54895
ECM (t-1) -0.061553 -0.47322
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A(INF, ), =iai *A(IPOV ), +5

i=1l

A(POV, ), :_Zp:bi *A(INF ) +5

A(INF, ), :Zp:ci *A(INFH)2+Zp:di *A(POV, ), +5
i i=1

A(POV, ), =Zp:ei *A(Povt_l)2+2p2hi “A(INF )+
i=1 i=1

(INF,CHO )&adiy o JV x& slad¥ —

A(INF, ), = Zp:ai *A(ICHO, ), +¢

i=1

A(CHO, ), :Zp:bi *A(INF ) +5
p
A(INF, ), Zc *A(INF ) +>°d; *A(CHO, ), +¢
i=1
A(CHO, ), :Zp:ei *A(CHOH)2+zp:hi “A(INF ) +5
i=1 i=1

(INF PIB yssbad¥l sadly &0 pé slady) -

A(INF, ) = Zp:ai “A(iPIB, ), +5

i=1

A(PIB, ), Zb “A(INF ), +5
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i=1 i=1

A(PIB, ), :Zp:ei *A(PIB, ), +Zp:hi *A(POV, ), +&
i=1

i=1
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Null Hypothesis: Obs F-Statistic Prob.
POV19701991 does not Granger Cause INF19701991 20 0.49933 0.6167
INF19701991 does not Granger Cause POV19701991 2.69922 0.0997
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Null Hypothesis: Obs  F-Statistic Prob.
INF does not Granger Cause CHO 20 0.58283 0.5705
CHO does not Granger Cause INF 0.13474 0.8750
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Null Hypothesis: Obs  F-Statistic Prob.
INF does not Granger Cause PIB 20 2.30697 0.1338
PIB does not Granger Cause INF 0.30942 0.7384
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Null Hypothesis: Obs F-Statistic Prob.
CHO does not Granger Cause POV 20 2.65663 0.1029
POV does not Granger Cause CHO 0.70255 0.5109
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Null Hypothesis: Obs F-Statistic Prob.
PIB does not Granger Cause POV 20 0.69134 0.5162
POV does not Granger Cause PIB 16.5723 0.0002
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Null Hypothesis: Obs F-Statistic Prob.
PIB does not Granger Cause CHO 20 1.10850 0.3556
CHO does not Granger Cause PIB 1.66022 0.2232
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Null Hypothesis: Obs F-Statistic Prob.
POV does not Granger Cause INF 20 3.15055 0.0645
INF does not Granger Cause POV 6.02933 0.0054
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Null Hypothesis: Obs F-Statistic Prob.
INF does not Granger Cause CHO 20 4.03584 0.0396
CHO does not Granger Cause INF 2.83597 0.0902
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Null Hypothesis: Obs F-Statistic Prob.
INF does not Granger Cause PIB 20 0.77850 0.4768
PIB does not Granger Cause INF 0.01569 0.9844
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Null Hypothesis: Obs F-Statistic Prob.
CHO does not Granger Cause POV 20 1.69361 0.2172
POV does not Granger Cause CHO 1.67619 0.2203
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Null Hypothesis: Obs F-Statistic Prob.
POV does not Granger Cause PIB 20 0.06423 0.9380
PIB does not Granger Cause POV 1.44672 0.2664
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Null Hypothesis: Obs F-Statistic Prob.
PIB does not Granger Cause CHO 20 7.98499 0.0044
CHO does not Granger Cause PIB 2.15885 0.1500
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Null Hypothesis: Obs F-Statistic Prob.
POV does not Granger Cause INF 20 0.49933 0.6167
INF does not Granger Cause POV 2.69922 0.0997
CHO does not Granger Cause INF 20 0.13474 0.8750
INF does not Granger Cause CHO 0.58283 0.5705
PIB does not Granger Cause INF 20 0.30942 0.7384
INF does not Granger Cause PIB 2.30697 0.1338
CHO does not Granger Cause POV 20 2.65663 0.1029
POV does not Granger Cause CHO 0.70255 0.5109
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PIB does not Granger Cause POV 20 0.69134 0.5162
POV does not Granger Cause PIB 16.5723 0.0002
PIB does not Granger Cause CHO 20 1.10850 0.3556
CHO does not Granger Cause PIB 1.66022 0.2232
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Null Hypothesis: Obs F-Statistic Prob.
POV does not Granger Cause INF 20 3.15055 0.0645
INF does not Granger Cause POV 6.02933 0.0054
CHO does not Granger Cause INF 20 2.83597 0.0902
INF does not Granger Cause CHO 4.03584 0.0396
PIB does not Granger Cause INF 20 0.01569 0.9844
INF does not Granger Cause PIB 0.77850 0.4768
CHO does not Granger Cause POV 20 1.69361 0.2172
POV does not Granger Cause CHO 1.67619 0.2203
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PIB does not Granger Cause POV 20 1.44672 0.2664
POV does not Granger Cause PIB 0.06423 0.9380
PIB does not Granger Cause CHO 20 7.98499 0.0044
CHO does not Granger Cause PIB 2.15885 0.1500
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( Estimation du modéle VAR)POV,INF )VAR 75 5 5 :(39-5) of ) J gt5-!

Vector Autoregression Estimates

Standard errors in () & t-statistics in [ ]

INF POV
INF(-1) 1.213182 -0.021173
(0.26268) (0.28482)

[ 4.61854] [-0.07434]

INF(-2) -0.397458 -0.303468
(0.28410) (0.30805)

[-1.39900] [-0.98514]

POV(-1) -0.569129 0.515151
(0.23850) (0.25861)

[-2.38624] [ 1.99203]

POV(-2) 0.442966 0.196498
(0.23654) (0.25647)

[1.87271] [0.76615]

C 8.212031 15.68730
(4.34519) (4.71141)

[ 1.88991] [ 3.32964]
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INF =-0.2*POV - 0.08*CHO + 0.26*PIB + 38.08
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Décomposition de &* J xé Slad¥ly Al oy ol O S JE jlas) (40-5 ) J g

la variance de pov a [’'nnovation de inf

Variance
Decomposition
of INF:

Period S.E. INF POV
1 2.177884 100.0000 0.000000
2 2.823888 91.21277 8.787231
3 3.236659 87.27430 12.72570
4 3.575045 85.81011 14.18989
5 3.862626 84.93069 15.06931
6 4.107023 84.30735 15.69265
7 4.316931 83.86622 16.13378
8 4.498896 83.54451 16.45549
9 4.657583 83.30096 16.69904
10 4.796586 83.11169 16.88831
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Résumé : le but de travail est d’étudier la causalité entre I'économie informelle et la pauvreté en

Algérie au cours de la période (1970-2013). Pour avoir si les séries temporelles utilisées sont
stationnaire ou non, NoOus avons eu recours a certains outils statistiques, en plus des tests de racine
unitaire tels que (Dickey - Fuller, Phillips - Perron) et d’ordre d’intégration des variables .Ayant trouvé
que les variables sont intégrées d’ordre 2, nous avons procédé au test de cointégration d’Engel et
Granger(1987) et celui de Johansen (1991,1995).De plus, nous avons utilisé le test de Granger(1969)
afin de vérifier I’existence d’une relation de long terme entre les deux variables. Les résultats de
I’étude montrent 1’existence d’une relation de causalité dans un sens seulement entre |'économie
informelle et la pauvreté en Algérie au cours de la période étudié. Ce résultats semble trouver son
explication dans la nature de I’économie nationale basée sur le secteur des hydrocarbures qui
représente la principale source de revenue nationale, dans le manque de diversité de l'activité
économique, et dans la faible capacité de 1’économie a créer I’emplois pou un nombre trés important
de pauvres.

Mots-clés: Informel, la Pauvreté, Approche MIMIC, Cointégration, Causalité de Granger.

Abstract: This Study aimed to examine the causal relationship between informal economy and
poverty in the Algerian economy during the period (1970-2013). In order to improve whether the time-
series variables stable or not, it is required the use of certain statistical tools, in addition to the unit root
tests such as (Dickey - Fuller, Phillips - Perron),were also identified integration rank each variable
separately. It turns out that the variables integrated second-class, and in the light of this, Cointegration
test was used for each of the joint method Engle — Granger(1987) and Johansen method(1991,1995), in
addition to our use of the methodology of Granger causality(1969), in order to verify the existence of a
long-term relationship between the two. It was clear from the analysis of a causal relationship in one
direction between informal economy and poverty in the Algerian economy during the period of the
study. The probably explanation for this is due to the nature of the national economy, which is heavily
based on the hydrocarbon sector as a major source of the national income , and lack of diversity of
economic activity , and to weakness capacity of the national economy to create jobs for the number of
the poor.

Keywords : Informal, Poverty, MIMIC Approach, cointegration, Granger causality.
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