
  

 

 

 

 

3102-3102 





 



I 
 

 I  

 

 I 

- 

 1 

   1 

8 

11 

12 

13 

14 

22 

  24 

27 

28 

  31 

32 



II 
 

 

41 

   (MDGS)41 

44 

   DSRP55 

 (HIPC)56 

65 

66 

  68 

69 

71 

  71 

  73 

  75 

77 

  77 

  79 

81 

 

 



III 
 

82 

82 

97 

  123 

  128 

118 

122 

  122 

  126 

127 

 129 

138 

  139 

  143 

  144 

 146 

    146 

 163 

 165 



IV 
 

   167 

 175 

  178 

 184 

 187 

 

188

192

192

194

223

224

229

214

MIMIC 232

MIMIC232 

MIMIC236

241 

 



V 
 

244

245

249 

258 

263

271

271

274

279 

 285

286 

293 

297 

342 

342

344 

345 



VI 
 

 

1-1 (1982-2228)17 

1-2 (2222-2212)21 

1-3 (2222-2228)22 

1-4  (2222-2228)29 

1-5 222834 

1-6 (1969-1998)36 

1-7 222238 

1-8 199842 

1-9 DSRP 56 

3-1 117 

3-2 122 

3-3 166 

 183 

5-1 19852212246 

5-2 (22222227)248 

5-3 22272213252 

5-4  (2211-2213)254 

5-5 255 

5-6 2228257 

5-7 19922223264 

5-8 19722224268 

5-9 275 

5-12 277 

5-11 279 

5-12 283 

5-13 284 

5-13 ADF ,P.P 19721991291 

5-14 ADF ,P.P 19721991292 

5-15 ADF ,P.P 19721991328 

5-16 ADF ,P.P 1992-2213325 

5-17 ADF ,P.P 1992-2213326 



VII 
 

5-18 ADF ,P.P 1992-2213328 

5-19 5 % 19721991 312 

5-22 1%19721991311 

5-21 5 %1992-2213312 

5-22 1 %1992-2213312 

5-23 1992-2213314 

5-24 ECM 316 

5-25 322 

5-26 323 

5-27 324 

5-28 325 

5-29 326 

5-32 327 

5-31 328 

5-32 329 

5-33 332 

5-34 331 

5-35 332 

5-36 333 

5-37 334 

5-38 335 

5-39 VAR 336 

5-42 338 

 



VIII 
 

1-1 222815 

1-2 800216 

3-1 182 

4-1 233 

4-2 239 

5-1 19721991259 

5-2 19922213262 

5-3 19721991261 

5-4 19922213262 

5-5 19722213263 

5-6 322 

5-7 323 

5-8 324 

5-9 325 

5-12 326 

5-11 327 

5-12 328 

5-13 329 

5-14 332 

5-15 331 

5-16 332 

5-17 333 

5-18 339 

 

 

 

 



 

 

  
 أ

 
  

3

6 8.8)(

5%

55%8555

2015

8558

9989

 

                                                           
1
 G.K.Galbraith, Dans Les Riches en Les Pour Vis, Edition Du Seuil, Paris 1985, P: 230.  

2 Maliki S. Benahabib A. Bouteldja A ; Quantification of the Poverty- Education Relationship in Algeria, A Multinomial  Econometric                         

Approach, vol 14, September 2012. 
3Programme Des Nations Unies Pour Le Développement, Rapport Mondial Sur Le Développement Humain 1998, Economica,Paris, P : 28. 
4
 Rapport Mondial Sur Le Développement Humain, 2000, PNUD, De Boeck Université 2000  

5Fouzi Mourji, Bernard Decaluwé & Patrick Plane, Le développement face à la pauvreté, édition économica , paris, 2006, p158 



 

 

  
ب  

 
  

85929.85

89%9.8

59%

494855

92% 

6858592
7

keith hart

99799978  

(BIT) . 

 

                                                           
6

، هقر الاهن الوتحذة، 8525، الوذيرة العاهت لصنذوق النقذ الذولي، في هؤتور حول هذف البنك الذولي للقضاء على الفقر الوذقع بحلول عام كريستين لاغارد 

 .8592افريل 
7

 .8592كوشيك باسو، رئيس الخبراء الاقتصاديين والنائب الاول لرئيس البنك الذولي، تقرير عن التنويت في العالن، افريل  
8Commission économique et social: Statistiques sur le secteur informel et l'économie non observée, nations unies, Bangkok,2004. 
9
 Serge Latouche: Les paradoxes de la normalisation de l'économie informelle, Revue tiers monde, N° 117, 1989. 

10
 Hart K.,1972,Informal Income Opportunities and Urban Employment in Ghana, Journal of Modern African Studies, vol 2.  



 

 

  
ت  

 
  

031

5656

650655

069189060699

0695

880666

                                                           
11

 Rudy. J, (1992).“Modern Algeria: The Origin of a Development of a Nation”, Bloomington and Indianapolis. Indiana University Press. 
12

 Benachenhou, A (1979). “ La Formation du Sous Development en Algerie”. Office des Publiucations Universitaires. Alger  
13

 Ahmed Hanni: Essai sur l'économie parallèle en Algérie, Edition ENAG, Algérie,1989. 



 

 

  
ث  

 
  

          : 

-1         

-2           

2-         

1- 

 

2- 

 



 

 

  
ج  

 
  

 

Hesam Nikopour,Musafar Shah 

Habibullah  8595

8595DYMIMICData

949

Francesco Devicienti, Fernado Groisman, Ambra Poggi ;2009

99968552

MIMIC APPROACHE

A.Zellner9979.

14.

(9975)Joreskog Goldnerger .

(9984 )FreyW. Hanneman

                                                           
14 Schneider, F., Enste D. (2002). The Shadow Economy: Theoretical Approaches, Empirical Studies, and Political Implications, Cambridge 

(UK): Cambridge University Press. 



 

 

  
ح  

 
  

(MIMIC)(9975 )Zellner(9975 )Joreskog Goldnerger

84(OECD)15.

Schneider, F( 1997,2000,2002,2005,2007,2010) 

MIMIC    

DYMIMIC ،949

 

      : 

-       . 

-         .

-       

-          .

  

                                                           
15 Frey, Bruno S. and Hannelore Weck-Hannemann (1984): The hidden economy as an “unobserved” variable,European Economic Review, 

26/1, pp. 33-53. 



 

 

  
خ  

 
  

  

  

 

 

 

  

 

 

  

 

 



 

 

  
 د

 
  

      

 

 

1  

    Time Series Analysis ، 

(Cointegration) ،   (VAR) vector auto- regression 

  (ECM) Error-Correction Model 

    



 

 

  
 ذ

 
  



                           

 

  
     1 

 
  

                                                 
1
 Victor R. Fuchs, "Toward a Theory of Poverty," in U.S. Chamber of Commerce,The Concept of Poverty Washington,   

D.C., 1965, p. 7 



                           

 

  
     2 

 
  

 

19

(le Libéralisme)

(le socialisme)

 

"3"

                                                 
.5691.دار طادر: بيروث.ابٍ الأثير انجسري، يجد انديٍ يحًد، انكايم في انتاريخ 
2
  

3
Serge Milano, «la pauvreté dans les pays riches»,Nathan,Paris,1992,P.111. 

 



                           

 

  
     3 

 
  

 "Walras 

Pareto""Normatif"

4

(la Nature Humaine)

5

6 

"

"

                                                 
4 A.Benachenhou, «Introduction à l'économie politique»2

éme
 édition,OPU,Alger,1981,P.314. 

 
5
  ""2003

6
 ""



                           

 

  
     4 

 
  

FichteMarx

Fichte1801

""""

"Fichte"""

sécurité d'un état ""

 

Thomas Robert Malthus 1834

""



                           

 

  
     5 

 
  

7

)(

8

1929

""BA.Weisbord

19491953

""L.X.Thurow0.75%

1%0.4 %

                                                 
 

7
  ""20013. 

8
 Serge Milano.,op.cité ,P.120 

9
 Paul Samuelson, Economics: An Introductory Analysis, 5th ed., New York,McGraw Hill Book Co., p. 114. 



                           

 

  
     6 

 
  

"Schumpeter"

10

"L.Stoléru"

) )(

                                                 
10 

Serge Milano.,op.cité ,P.121  
11

 D. Friedman, Poverty: Definition and Perspective,Washington, American Enterprise Institute, 1965, p. 11 



                           

 

  
     7 

 
  



                           

 

  
     8 

 
  

12

30

35
13

"The Concise Oxford Dictionary"

14

"Michel Mollat" 

                                                 
12

  " "2002

 
13 2002

14
Julio Boltivinik, «Poverty Measurement Methods-An Overview» ,in www.undp.org/poverty/publications.  



                           

 

  
     9 

 
  

 

 

15

"Adam Smith"  (1776) "Richesse des Nations"

"

"16

(1901) Rowntree

"Hans Singer" 

17

1998 "Amartya Sen"

 

"

"18

                                                 
15

 Quentin Wodon,"Marketing contre pauvreté",les éditions de l'atelier,Paris,1993,P.17-18. 
16

Samuelson.Alain,"les grandes courants de la pensée économique",concept de base et questions 

essentielles,1985,OPU,P. 50  
17

 S.B.Maliki,"Quantification de larelation  pauvrté –Eaudes Ménages Algeriens,Thése de Doctorat, Université de 

Tlemcen,2008,P.11 
18

 Sen, A. K., «Income Distribution and Employment Program, Three Notes on the Concept of Poverty», Income 

Distribution and Empolyment Working Paper, Vol. 65, International Labour Office, 1978. 



                           

 

  
     10 

 
  

Hagenaars (1986)

 (1994) Fields "

"

(1996) Lipton

 Martin(1997) Larivière "

"

 Atkinson  (1999)Bourguignon 

(1999) Anyck.D "

"23

                                                 
19 

Hagenaars, A. J. M., "The Perception of Poverty", North-Holland, Amsterdam, 1986. 
20

 Fields,G., "Poverty and income distribution: Data for measuring poverty and inequality changes in the developing 

countries", journal of development Economics 44,1994,P.87-102. 
21

 Lipton,M., "Defining and measuring poverty: Conceptuel Issus", UNDP, New york,1996. 
22

 Atkinson.A.B, Bourguignon F., "Poverty and inclusion from a world perspective", ABCDE Europe conference, Paris, 

juin 1999 
23

 Anyck.D,"Methodological Report of the survey on perception of poverty in Burkina Faso",in A.Dauphin,"Notes sur    

les évaluations participatives de la pauvreté",Centre Canadien d'étude et de coopération Internationale ,octobre 2001 



                           

 

  
     11 

 
  

1990

2001

 

35

 

                                                 
.59، ص 5661زيٍ انعابديٍ، دراساث في انسيرة انُبويت،  
24

  



                           

 

  
     12 

 
  

 

                                                 
. 551-553، ص يكتبت انظفوة نهُشر وانتوزيع: انفيوو. دراساث في انفقر وانتًُيت ( 0222)  ،زيتوٌ، أحًد وفاء 
25

  

.559زيتوٌ، يرجع سبق ذكرِ، ص  
26

  



                           

 

  
     13 

 
  

27

                                                 
27

 :0222ياي  51بتاريخ  يٍ انًوقع انتاني 2002،انسعوديت،"دراست حول انفقر في انعانى"سهيًاٌ انضبعاٌ  

www.shura.gov.sa/arabicsite/majalah53/DERASAH.HTMl 



                           

 

  
     14 

 
  

 



                           

 

  
     15 

 
  

-1 

                                                 
28

 Abdelkader. Sid Ahmed,"Croissance et Développement,le développement en pratique",2
eme

Edition,OPU, 

1981,P.518-528 



                           

 

  
     16 

 
  

11

2008

2010535 

12

2008

131

بلدان ذاث دخل متوسط

بلدان ذاث دخل ضعيف

البلدان الغنيت

%5.35

%12.15

%82.5

البلدان الفقيرة

البلدان الغنيت

%18

%82

%16

%84



                           

 

  
     17 

 
  

59%

20%21%

52%

2 

29

 

 

                                                 
29

 .5669 بيروث، دار انفكر انهبُاَي، خظائض انفقر والأزياث الاقتظاديت في انعانى انثانث، عهي وهب،



                           

 

  
     18 

 
  

)11(

)802008 (

808284868890929496982001200320052008

91.160513.35.3.6301.1931235612550250.150255..202920215

Rapport mondial sur le développement Humain,PNUD,2000,P.222 

91.1

562292301.1

931566202255025

5..20223029202150221

0222



                           

 

  
     19 

 
  

-3

12%



                           

 

  
     20 

 
  

0253



                           

 

  
     21 

 
  

 

-1



                           

 

  
     22 

 
  

5%56110%5623

1360022290950252166.

12

20002010

2000% 2010% 

4086777249977977

1207227812652073

3113587337135973

64212717671377

448875538876

498974510871

 276572295477

289575308479

53526261

Rapport mondial sur le développement Humain, PNUD, 2011, P.222



                           

 

  
     23 

 
  

1%

022202520%5%

5%

2

)1-3(

02220222

(%)   

372079

3271

278175



                           

 

  
     24 

 
  

275179

371175

473576

277479

274079

276678

274179

370170

""201060

9.12.96.1

3.19.0.



                           

 

  
     25 

 
  



                           

 

  
     26 

 
  

5

 

 

 



                           

 

  
     27 

 
  

 

30

2

                                                 

566.526. 
30

 



                           

 

  
     28 

 
  

31 

                                                 
31

5666



                           

 

  
     29 

 
  

5225621091

022213.5%562119.9%0222
32

                                                 
32

  .،يرجع سابق



                           

 

  
     30 

 
  

0122

0223225222

5122

552

3%2%5622

56625%3%



                           

 

  
     31 

 
  

51

02220222

)( 

20002008
2008

(%)

20002008

1

59.152.60523.1

551.13123.0

2.059.50222.5

0.50.11525.3

525.6529.13222.9

2

91.3.0.652125.2

00.101.201121.2

2.16.302920.9

09.332.551122.6

16.991.259120.3

. , PNUD, de Boch Université P.1921020: RMDH,  Source



                           

 

  
     32 

 
  

3%

(%2 - %1)

5%2.9%20002008

33 

 

                                                 
33

 ""5662. 



                           

 

  
     33 

 
  

1

2

 

3

4



                           

 

  
     34 

 
  

52%

1

122

5925.0

60%021

00259.22

60
34

                                                 
34

 5660



                           

 

  
     35 

 
  

35 

 12

32.9%51.6%50.9%

 522

 

5.1

5.110.0

151.12000

                                                 
35

 .،يرجع سابق 



                           

 

  
     36 

 
  

15

2008 

)1000(

%%

.3320.

0619

125.51

2.3136

1553

599.236

51611.1

5112231

,PNUD,P.17.1020Rapport Mondial sur le développement humain,: Source 

599516511

22%.2%



                           

 

  
     37 

 
  

.1%

 

2

09.2

0131

3366



                           

 

  
     38 

 
  

691

36 

16

56961998

)

( )( 

% 

6971

7981

8898

0..

321

121

525

502

592

31

33

33

6971

7981

8898

5222

0355

0.35

.15

911

102

12

02

56

6971

7981

8898

025

31.

133

11

1.

16

56

53

53

6971

7981

592

052

096

31

01

35

00

50

50

                                                 
36

 0225



                           

 

  
     39 

 
  

8898

6971

7981

8898

0926

3095

3632

615

211

.29

39

09

02

20009

33%

525(1971 – 1969)50256.6

562559256225662

11

1.(71-69)(81-79)

5622566216

33%

 

 

 



                           

 

  
     40 

 
  

3

17

2002

% 

.0

56

33

16

1.

12

96

200692

.3%

.0%96%



                           

 

  
     41 

 
  

56%

33%

 

 

 

 

 

 



                           

 

  
     42 

 
  

18

1998%

% 

11

30.3

35

56.0

90

3..9

92

12.9

21

91..

23

11.3

40

1998

6.66.133.351.331.010.5

15

 %1998

19.301.132.61921.393..

%

) 19901998( 

)19911993(

19901998 

53

5

50

1

0.

39

15

33

16

05

51

11

36

.2

25

.1

11

52

5

19901998

5039321212

%

*1

9319891998

*19871997

3.5.2.0

13

35.2

31.2

95.1

93.2

35.3

Rapport Mondial sur le développement Humain, PNUD,2000. : Source 



                           

 

  
     43 

 
  

 91 .%

93%11.3%

56.0%

.1%15%.2%

11%5%

22%16%

12%

12%

   5

.2 0%95.1%

 (MDGs) : المطلب الأول

189

2000

http://www.un.org/millennium/


                           

 

  
     44 

 
  

147

 

 

 19902015 

  19902015 

  

 

  2015 

  

                                                 
3.

Nations Unies(2002),"Echapper au Piège de la Pauvreté», Conférence des Nations Unies sur le Commerce et le 

Développement, New York et Genève.2002.  

http://www.developmentgoals.org/


                           

 

  
     45 

 
  

     

2005  2015 

    

  19902015.

   

  1990-2015

     

   2015

  2015 

    

   . 

   

 2015 

  2020  100  

. 

    



                           

 

  
     46 

 
  

  

. 

 . 

   . 

   

 . 

   . 

   

. 

     

.

21

1997

                                                 
38

 Nations Unies (1997),"Programme of Action for the Least Developed Countries for the Decade1997-

2229",8June,A/CONF.191/11. 



                           

 

  
     47 

 
  

5 

1990

0 

 

3 

 

 

1 



                           

 

  
     48 

 
  

 

1 

 

9 

 

. 17

 

2 



                           

 

  
     49 

 
  

 

6 

.%

2.51%

2.02% 

52  

 

 

55 

01566.

 (Institutions de Bretton woods)



                           

 

  
     50 

 
  

 

50 

 

53 

 

51 

02%02%



                           

 

  
     51 

 
  

 

566.0229 

22FMI

1987

1987



                           

 

  
     52 

 
  

 

1986199956 372

  (SAF) 



                           

 

  
     53 

 
  

) ( 

. 

. 

 

 

. 

1999 

 .

 

                                                 
39

 Banque mondiale, FMI (2002), Review of the Poverty Reduction Strategy Paper (PRSP) Approach: Early Experience 

with Interim PRSPs and Full PRPSs, 26 Mars. Disponible sur le site www.worldbank.org/poverty/ 

strategies/review. 

http://www.worldbank.org/


                           

 

  
     54 

 
  

 

  

. 

:

.  

 

.  

.  

.  

. 

 

.

                                                 
40

 Banque mondiale, FMI (2002),op,cité. 



                           

 

  
     55 

 
  

  

 (PRSP).  

  

23 

 

http://www.imf.org/external/np/prsp/prsp.asp


                           

 

  
     56 

 
  

 

   

 

.  

2752003. 

  

.  

. 7

10177

 . 

CAS



                           

 

  
     57 

 
  

 

  (HIPC)

.38

  HIPC 2004 

 

. 

DSRP

1999

(PPTE)

(DSRP)



                           

 

  
     58 

 
  

2004

)1 9(

DSRP 

Amérique centrale et du Sud (4) : Afrique (34) : 

Bolivie, Guyana, 

Honduras, Nicaragua 

Angola, Bénin, Burkina Faso, 

Burundi,Cameroun,Comores, 

Congo, Cote d'Ivoire, 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. 

 

 

Asie (15) : 

Arménie, Azerbaïdjan, 

Cambodge, Georgia, Indonésie, 

Kirghizistan, Laos, Mongolie, 

Népal,Pakistan,Sri Lanka, 

Tadjikistan,Timor Oriental, 

Vietnam, Yemen. 

Europe de l'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
e
 édition, DIAL/Economica, Paris.2003, P.171.

                                                 
41

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  



                           

 

  
     59 

 
  

  (HIPC)

1996

1999

27

5413

2004



                           

 

  
     60 

 
  

 

1992

1992

620%266%



                           

 

  
     61 

 
  

150%250% 

1

3832

1999



                           

 

  
     62 

 
  

 

 

 38

200414

13

FMI



                           

 

  
     63 

 
  

2

2004



                           

 

  
     64 

 
  

5 

0

 



                           

 

  
     65 

 
  

 

 

02510232



                           

 

  
66 

 
  

Microsoft

BILL Gates LILIANE  Bettencourt 



                           

 

  
67 

 
  

"1"

                                                 
1
Hagenaars, A. J. M. and K. De Vos, «The Definition and Measurement of Poverty», Journal of Human Resources, Vol. 

23, No. 2, 1988 ,P.211-221.  



                           

 

  
68 

 
  

( Pauvreté Relative )

2025

50

2

                                                 
2
Sarah,Marinesse., «Notes sur les différentes approches de la pauvreté»,AFD,Octobre1999,P.01. 



                           

 

  
69 

 
  

( Pauvreté Absolue )

3

)(

                                                 
3
 Marinesse.S.,op.cité ,P.02. 

4
 Townsend, P., «The Meaning of Poverty», British Journal of Sociology, Vol 13, 1962,P.200-227. 



                           

 

  
70 

 
  

)(

"

2250"

2150

2122



                           

 

  
71 

 
  

L’école de walfarist



                           

 

  
72 

 
  

 Lipton   Ravallion(1995 ) 

"

"
5

.6 

)(7

RowntreeBooth

19

                                                 
5
 Michael Lipton & Martin Ravallion.,"Poverty and policy"chapter 41 in Hand Book of 

DevelpmentEconomic,volume3,Edited by J.Behrman and T.N. Srinivaran,Elseivier Sciencem1995min Louis-Marie 

Asselin &Anyck Dauphin,"Poverty Measurement A conceptual Frame Work" Canadien center for international studies 

and cooperation CECI,January,2001. 
6
 Louis Marie Asselin & Anyck Dauphin., op.cité, P.21. 

7
 Sylvain Larivière.,op.cité,P.06.. 



                           

 

  
73 

 
  

(Besoin Vital)

8

L'école des besoins de base

(besoin de base)9

Lipton

10

                                                 
8
Marinesse.S.,op.cité,P.01.  

9
 Backiny.Yetna.Prosper.,"Analyse de la pauvreté"Banque Mondiale,17 septembre1999,in www.worldbank.org. 

10
 Lipton,M.,op.cité,1997. 



                           

 

  
74 

 
  

11

12

                                                 
11

 Alejandro Herrin.,op.cité,1997,P.03 
12

 Albert Fishow.,"Inequality, Poverty and Growth:where dowe stand?",in annual World Bank Conference on 

development Economics,1995,P.32.  



                           

 

  
75 

 
  

)(The Capability School(Sen)

Sen.A

Sen  (1985)

Sen



                           

 

  
76 

 
  

13

Sen)(

)()()

(

14

PNUD

                                                 
13 Sen, A. K., «Poor Relatively Speaking», Oxford Economic Papers, Vol. 35, No. 2, 1983,P (153-159). 
13

 Sen, A. K.,op.cité,P.153-159. 

 
 



                           

 

  
77 

 
  

L'approche Monétaire  

)(

)(15

                                                 
15

 Hagenaars.J.M.,op.cité,p134-135. 



                           

 

  
78 

 
  

16

                                                 
16

 Dandekar.V.M.,"On Measurement of Poverty"in;Krishnaswamy,ed,Poverty and Income Distribution 

(Bonbay;Published for sameeksha trvs,Oxford University Press,1990),P.66. 



                           

 

  
79 

 
  

17 

L'Approche par les Conditions d'Existence

                                                 
17

  23



                           

 

  
80 

 
  

18

19

                                                 
18

Herrin.N.,"Designing Poverty Monitoring Systems for MIMAP",Paper  presented at the second Annual Meeting of 

MIMAP ,1997 May 5-7,IDRC,Ottawa,P.3. 
19

 Asselin.L.M ,Anyck Dauphin, "Poverty Measurement :A conceptual Framework ",Canadian Center For International 

Studies And Cooperation CECI,January 2001. 



                           

 

  
81 

 
  

 L'approche Subjective 

)

20 (

21

                                                 
20

 20002001  
21

Sen.A.,op.cité,1983,P.160.  



                           

 

  
82 

 
  

 

1 (H)(Head Count Ratio) 

( N )( q )( Yi )

( Z )



                           

 

  
83 

 
  

(z)

 H

q        

N       

H=0.2%20

N

q
H 

......... 1321 Nqq yyZyyyy  



                           

 

  
84 

 
  

Sen(1976)

(H)

22

Lipton (1997))

((New consensus about poverty)

                                                 
22

Lipton.M.,"Poverty ,are there holes in the consensus",World development,1997,P.1003-1007. 



                           

 

  
85 

 
  

2 (PG)(Poverty Gap) 

23

Y1Y2

YaZ

IZ

                                                 
23

Wetta .Claude & al.,"le profil d'inégalité et de pauvreté au Burkina Faso",Cahier de Recherche  n°00-02,Université de 

Laval , CREFA ,décembre 1999,P.16-17. 

Z

YZ
I

q





q

i

iq y
q

Y
1

1

HI
Z

YZ

N
PG

q

i

I .
1

1








 
 





                           

 

  
86 

 
  

Yqq

Z

Sébastien .L24

B(2,2,2,4)A(1,2,3,4)

3

PG

PGA= IHA =(3-5/2)/3.(3/4)=0.125   

                                                 
24

 Sebastien.L.Coté.,"Statistical inférence ,poverty and inequality measurement : An application of the boots trap 

econometric technique and a literature review",Mémoire .M.A.,faculté des sciences sociales,Université Laval ,Janvier 

2000.  



                           

 

  
87 

 
  

PGB= IHB =(3-5/2)/3.(3/4)=0.125 

BA

PG

3 F.G.T(Foster, Gréer, Thorbecke)(1984)



 









 


q

i

i

Z

YZ

n
P

1

10



Z

n

q



                           

 

  
88 

 
  

Z

Yii

FosterGréer  Thorbecke
25

0P0              H

1P1 P1

(I)(H)P1

 P0=0.2P1=0.1I=(0.1/0.2)=0.22 

%22

                                                 
25

Taladidia.Thiombiano.,"la loi de Pareto:Une loi sur l'inégalité ou sur la pauvreté? réponses théoriques et 

empiriques",ISBN 1385-9218,décembre 1999.   



                           

 

  
89 

 
  

2P2P2=0.15

A0.3BBA

P1

1

2=

FGT

26

4 Sen(1976)

SenP( H )

(PG)(Gini)

SenH

27

                                                 
26

Lachaud.J.P.,op.cité,P.5.  



                           

 

  
90 

 
  

(Monotonicité)

(Transférabilité)

 Hg = Z – yi

giZinS

o<gi

0>gi

Sen

(E) (Relative Equity)

i )( jwi(y) < wj(y)vi(z,y) > vj(z,y)

zy

                                                                                                                                                                  
27

Sen.A.,op.cité,1976,P.219-231.  



                           

 

  
91 

 
  

(R) (Ordinal Rank Weight)

vj(z,y)ii

(M) (Monotonic Welfare)

i )( j yi > yjwi(y) > wj(y)

(N) (Normalized Poverty Value)

P = I. H 

PSenR, M, N

 GIIHP )1(  

G

I



                           

 

  
92 

 
  

Sen

PG

5 SST(Sen,Shorrocks,Thom)(1995)

SSTShorrocks1995

Sen 1976(Transférabilité)Sen

28 

HPGSen

                                                 
28

 Lars. Obserg,Kuan Xu,"Poverty Intensity :How Well do Canadian Provinces Compare?",Canadian Public Policy-

Analyse de Politique,vol.25.n°2.1999. 



                           

 

  
93 

 
  

SST

P(y,z)SSTn

y

z

G(x)

PG

))(1.(.),( xgPGHzyP 

         xGLnPGLnHLnzyPLn  1,



                           

 

  
94 

 
  

1997&ObsergXu(1+G(x))

HPG

6 F.E.R C.B.N 

 1-6(Food Energy Requirement) FER 

(Besoins Energétiques des Aliments) 

)Greer (Thorbecks6986

29

 

(C)(yf)

                                                 
29

Greer, J. and E. Thorbecks (1986), .A Methodology for Measuring Food Poverty Applied to Kenya.; Journal of 

Development Economies, vol. 24. 



                           

 

  
95 

 
  

 In yf = a + bc                                                   

c

z = e
a+bc                        

30

                                                 
30

 Lachaud.J.P., «La pauvreté en Mauritanie:une approche multidimentionnelle »,Document de travail n°22,centre 

d'économie du développement,Université Montésquieu-Bordeaux,France,1997,P.03. 



                           

 

  
96 

 
  

2-6        (Cost of Basic Needs) CBN 

(cout des besoins essentiels)       

(Rowntree)6996

Zf  = ∑ pj xj                                                          

xp

FER



                           

 

  
97 

 
  

CBN
31

 

  

1  

                                                 
31

 Asra.Abuzar &Vivian.Santos.,"Poverty Line : Eight countries Experiences and the Issue of Specificity and 

consistency" in the Asia and Pacific forum on Poverty: Reforming Policies and Institutions for Poverty 

Reduction,Manila,5-9 February,2001.  



                           

 

  
98 

 
  

2 IDH(Indice de développement humain ) 

(PNUD)1990

IDH

32
 

-1

 -2

3/23/1 

-3

 

                                                 
32

 PNUD,"Rapport Mondial sur le Developpement Humain",1997. 



                           

 

  
99 

 
  

3 (Indice de la Pauvreté Humain) (IPH) 

1997

33 

                                                 
33

 PNUD,"Rapport Mondial sur le Developpement Humain",2003. 

 



                           

 

  
100 

 
  

6 (IPH-1)

40

5



                           

 

  
101 

 
  

IPH-1

P1

P2

P3

 

2 2)-( IPH

60

 

 

    /1

3213/11 PPPIPH 



                           

 

  
102 

 
  

 

2-IPH

P1

P21560

P3

P412)(

    /1

43214/12 PPPPIPH 



                           

 

  
103 

 
  

(les Indices d' Inégalité)

34
(PED)

35 

 

 (coefficient de Gini) 

  

 

                                                 
34

 Montaud .Jean-Marc .,"Ajustement structurel et inégalité des revenus en Afrique :Une Analyse de décomposition au 

Burkina Faso ",CED,Université Montesquieu-Bordeau 4,D,T.n°75.2003. 
35

Giraud.Pierre-Noel .,"Mondialisation et dynamique des inégalités ",communication au collogue annuel de 

l'association française de sciences publiques ,Lille, France,septembre2002.  



                           

 

  
104 

 
  

6 Gini

GINI

Lorenz

GINILorenz

0100



                           

 

  
105 

 
  

GINI 

Source: Subramanian.S,"Measurement of Inequality and Poverty", Delhi Oxford 

University Press,1997.P.79. 

 

 G 

G



A المنطقة 

L
o

re
n
z

 

B 

A 

0 

C 

A 

B 

B المنطقة 


 


n

i

n

j

ji yy
n

G
1 1

22

1





                           

 

  
106 

 
  

n       

yiyjij

2 (T)Theil

1691Theil(Entropie)

Theil

    









 

 i

n

i

i
P

LnPnLnPT
1

1

n

Pi(i)



                           

 

  
107 

 
  

 

3 Atkinson(A)Dalton)1920(36

Atkinson(1970)

 

 

 

ye





                                                 

H.Dalton
36

:"The Measurement of Inequality of Income" ، 

 ..391-343.،ص30،1620
37

 Anthony.B.Atkinson,"On the Measurement of Inequality", Journal of Economic Theory.2, 1970. 





e
n

i

i yy

n
A 































 1
1

1

1

1

1

1



                           

 

  
108 

 
  



 0

 

 1


ey
1A

nn

i

ig yY

1

1








 



 

 

 

                                       

(L’Approche Multidimensionnelle de la Mesure de Pauvreté)



                           

 

  
109 

 
  

1- 

(Modèle 

Physiologique de deprivation) 

 Modèle Social de Deprivation

                                                 
38

 Lachaud.Jean-Pierre"la pauvreté en Mauritanie: une approche multidimensionnelle" 

Document de Travail n°31 CED. Bordeaux, 1997. 
39

 Bettahar. S , B. Aouni, et M.Belmokadem " Poverty Measurement in an imprecise Environment " Revue Economie et 

Management n°02 2003 . 



                           

 

  
110 

 
  

) (Bien Etre 

  

                                                 
40

 Aouni.B , S. Bettahar et M Belmokadem " Mesure de la pauvreté a l’aide des Ensenbles Flous " Administrative 

Sciences Associations of Canada Management Science Voll n°02,2002 . 
41

 Bettahar Samir, Ben Bouziane Mohamed et Ben Amar Abdelhak " Mesure Multidi- mensionnelle de la pauvreté en 

Algérie" revue,cahiers du MECAS-n°03, Faculté des sciences et de gestion, université, de Tlemcen ,Mars 2006. 



                           

 

  
111 

 
  

Fleurbaey et Al 1997

(Townsend 1979) Zani et Cerioli 1990)(Maasoumi 1989)



                           

 

  
112 

 
  

(Townsend 1979

relativeprivation

(Maasoumi 1989)

(Théorie de l’information)(Cerioli et Zani 1990)

Mesure Multidimensionnelle de la pauvreté : Théorie des Ensembles 

Flous 

( Théorie des Ensembles Flous )

(Lotfi Zadeh1965



                           

 

  
113 

 
  

1660)(Cerioli et Zani

Attributs)(Dagum Camilio 

2002(PMR)

Socio économique2004)

(Dagum Camilio 2004

                                                 
42

 Mussard Stéphane et Maria Noel Pi Alperin " Théorie des Ensembles Floues et Décomposition Multidimensionnelle 

de la Pauvreté : le cas de Sénégal " cahier de recherche working paper n° 2005-03, GREDI, université de Sherbrooks, 

2005. 



                           

 

  
114 

 
  

 x=x1,x2….,xj,xm(m)

( i) … 

(n)(ai)

(Identification de la 

Population Pauvre) 

(Ai) (B) 

(Costa 2000) (ai Є 

B )

(Xj) Attributs(m)

                                                 
43

 Benhassine Oula"Analyse de la pauvreté multidimensionnelle en France" Document de recherche (version 

préliminaire) faculté des sciences économiques et de gestion, université lumière, Lyon 2, France 2006. 



                           

 

  
115 

 
  

(xj)

(B) .Degré d’Appartenance à 

Transition

Graduelle

le Risque de Pauvreté 

AttributjDegré 

d’AppartenanceaiB

B

( )( ),0B j ijij ix x a x  



                           

 

  
116 

 
  

Fonction…d’Appartenance

xjB 

 xjai 

 xjai 

 xjai 

Variable Dichotomique

 xjai

 xjai



                           

 

  
117 

 
  

ai

B

                                                 
44

 Benhassine Oula"Analyse de la pauvreté multidimensionnelle en France" Document de recherche (version 

préliminaire) faculté des sciences économiques et de gestion, université lumière, Lyon 2, France 2006, p09. 

 



                           

 

  
118 

 
  



 

 

  
119 

 
  

(Economie cachée)

(Economie noire)(Economie non 

officielle)(Economie 

souterraine)      

     

   

                                                           
1
 Feige, Edgar L., 1989, « The Meaning and Measurement of the Underground Economy », The Underground Economies Edited by Feige, 

Edgar L., Cambridge University Press,.13-56. 



 

 

  
120 

 
  

              

         Le Marché noir" 

،"Le Travail Noir          :  

      ..     .

    "  " Keith hart"       

 Informel     1971      1972   

   (BIT)          

 3" Economie Informelle"   ،      

-           . 

-             . 

                                                           
2
 Cagan, Philip, 1958. “The Demand for Currency Relative to the Total Money Supply”, Journal of Political Economy, Vol. 66, August. 

3
 Hart K.,1972,Informal Income Opportunities and Urban Employment in Ghana, Journal of Modern African 

Studies, vol 2.  



 

 

  
121 

 
  

-              

        .

      "J.C Willard"

     (26)     

 

31     

Economie non observée 

Economie cachée 

Economie sous-marine 

Economie souterraine 

Economie secondaire 

Economie duale 

Economie occulte 

Economie noire 

Economie irrégulière 

Economie périphérique 

Economie informelle 

Economie de l‟ombre 

Economie illégale 

Economie non officielle                                   

Economie non enregistrée        

Economie non déclarée 

Economie dissimulée 

Economie submergée 

Economie clandestine 

Economie parallèle 

Economie alternative 

Economie autonome 

Economie grise 

Economie marginale 

Contre- économie 

Economie invisible 

Source : J.C.Willard, « L’économie souterraine dans les comptes nationaux », Econom   Statistique, n 226, 

INSEE, Paris, nov.1989 

  

              



 

 

  
122 

 
  

            

        (OIT)   

 (OCDE)   (BIT) ...     

            

Vito Tanzi 4Underground Economy     

    

 

                                                           
4
Tanzi, Vito. 1983. The underground economy in the United States. Annual estimates, 1930–1980. IMF-Staff 

Papers 30, no. 2: 283–305. 
5
 Tanzi, Vito. 1980. The underground economy in the United States: estimations and Implications. Banca 

Nazionale Del Lavoro Quartely Review, No 135, Dec. P 428. 



 

 

  
123 

 
  

EDGAR L. FEIGE TANZI

 

INGO WALTER 

-   Philippe Barthélemy
      Arnold Heertje و8

              

 L‟économie souterraine            

     . 

-Mirus, Roger, Smith [1994] 

                                                           
6
 Feige, Edgar L. ed. 1989. The underground economies. Tax evasion and information distortion. Cambridge, 

New York, Melbourne: Cambridge University Press. 

 
7
 INGO WALTER,. 1986. Secret Money…The Shadow World Of Tax Evasion Capital Flight And FRAUD, 

(LONDON; COUNTERPOINT), P.11. 
8
 Barthélemy Ph .,1986. « Comptabilité nationale et économie souterraine », dans Arnold H et arkhipoff O., éds., 

Etudes de comptabilité nationale,Economica,Paris. 



 

 

  
124 

 
  

F.Schneider (2000) 10  Enste. D  

                                                           
9 Mirus,R.,and Smith, R.(1994) « Canada‟s Under Ground Economy » Canadian Business Review.            

Volume 21.pp 25-29. 
10 Schneider, F., Enste, D., 2000. Shadow économies: size, causes, and conséquences. Journal of Economic 

Literature 38, 77–114. 



 

 

  
125 

 
  

Molefsky [ 1982 ] 

                                                           
11 Tissen, Ulrich, 1997, “The Shadow Economy: Methodology of Analysis, A Problem of Quantitative 

Estimation and Inferences for Economic Policy” in A Jerk to the Market Economy, Kiev: Phoenix. 
12 Giles, David and Caragata, Patrik, 1998, “The Learning Path of the Hidden Economy:Tax and Growth Effects 

in New Zealand”, June 



 

 

  
126 

 
  

 

32



 

 

  
127 

 
  

Source: Lippert, O., Walker, M., 1997 (Eds.), the Underground Economy: Global Evidences 

of its Size and Impact. The Frazer Institute, Vancouver, BC. 

 

                                                           
13

 Johnson S., Kaufmann D., Shleifer A. (1997). The Unofficial Economy in Transition. Brooking Papers of 

Economic Activity, 0:2, pp. 159-221. 



 

 

  
128 

 
  

Vito Tanzi

Tanzi

Réglementation InterdictionCorruption

Tanzi

  

  

                                                           
14

 Tanzi Vito (1999). Uses and Abuses of Estimates of the Underground Economy.” The Economic Journal, 109 

(June), pp. 338-347. 
15

 Tanzi Vito (1999). Uses and Abuses of Estimates of the Underground Economy.” The Economic Journal, 109 

(June), pp. 338-347. 



 

 

  
129 

 
  

  

  

  

 

05%

                                                           
16

، رطالت دكخىراة ، كلٍت العلىم الاقخصادٌت، جاهعت "ًقذٌت للاقخصاد الخفً حقٍٍن كلً للاقخصاد غٍز الزطوً فً الجشائز، هقاربت" بىدلال علً،  

 .803، ص 7002حلوظاى، 



 

 

  
130 

 
  

                                                           
17

 Schneider F. (1994a). Measuring the Size and Development of the Shadow Economy. Can the Causes be 

Found and the Obstacles be Overcome?. In Brandstaetter, Hermann, and Guth, Werner (eds.), Essays on 

Economic Psychology, Berlin, Heidelberg, Springer Publishing Company, pp. 193-212. 



 

 

  
131 

 
  

05%

055%

                                                           
18

 Prokhorov Artem (2001). The Russian Underground Economy as a “Hidden” Variable. Presented at Midwest 

Slavic Conference, Cleveland, Ohio, March 29-31. 



 

 

  
132 

 
  

50%

Hansson(1982)

                                                           
19

 Schneider, F., 1997. Empirical Results of the Size of the Shadow Economy of 17 OECD Countries Over Time. 

Department of Economics, University of Linz, Austria. 



 

 

  
133 

 
  

Hansson 

                                                           
20

 Feige Edgard L. (1989). The Underground economies, Tax evasion and information distortion. Cambridge 

University Press. Cambridge. 



 

 

  
134 

 
  

 

 

 

 

 

 



 

 

  
135 

 
  

Kaldor

Kaldor

0655

 

FRIE Land

Mark

Arther Laffer

                                                           
21

 Somchi Richupan.op.cit.p.160. 



 

 

  
136 

 
  

Laffer

prohibitive range

055%

Value Added Tax ( VAT ) Sales Tax 

Microeconomic Analysis 

                                                           
22

 Pyle, D.J., 1989. The Political Economy of Tax Evasion. D. Hume Institute, Edinburgh. 



 

 

  
137 

 
  

                                                           
23 Lippert, O., Walker, M., 1997. The Underground Economy: Global Evidence of its Size and Impact. Fraser 

Institute, Vancouver. 



 

 

  
138 

 
  

 lundstedt&spicer  

                                                           
24 Bhattacharya, D.K. (1999): On the economic rationale of estimating the hidden economy. The Economic Journal 109: 348-59. 
25 Tanzi, V., (1980): The underground economy in the United States: Estimates and implications. Banca Nazionale Lavoro 

Quarterly Review 135: 427-53. 



 

 

  
139 

 
  

 

 

 . 

1

                                                           
26 Scholz, J. T., and Lubell M., (1998): Trust and Taxpaying: Testing the heuristic approach. American Journal of Political 

Science 42: 398-417. 



 

 

  
140 

 
  

2

                                                           
27 Schneider, F., and Neck R., (1993): The development of the shadow economy under changing tax systems and structures. 

Finanzarchiv F.N. 50: 344-69. 



 

 

  
141 

 
  

 

3

                                                           
28

Schneider, F., (2002): The size and development of the shadow economies of 22 transitional and 21 OECD countries during 

the 1990s. IZA Discussion Paper No. 514, Bonn.  



 

 

  
142 

 
  

4 



 

 

  
143 

 
  

 

                                                           
29

 Tanzi, V., 1999. Uses and abuses of estimates of the underground economy. Econ. J. 109, F338–F347. 
30 Transparency International, (1998): Corruption perception index. Transparency International. 

 حىل لبٌاى فً الوجاسٌي اطبتالوح خبزاء لٌقابت الظابع الذولً العلوً وؤحوزال إلى قذهج ورقت ،"الاقخصادي الٌوى فً الفظاد أثز " الٌصىلً، الذٌي هحً هزواى 31

 .8991الحادي والعشزٌي، طبعت  القزى هخطلباث و الوحاطبت



 

 

  
144 

 
  

                                                           
32 Ahlin, C., 2001. Corruption: Political Determinants and Macroeconomic Effects, unpublished manuscript, Vanderbilt University. 
33 Acemoglu, D. and T. Verdier., 2000. The Choice between Market Failures and Corruption. American Economic Review 90, 2000, 194-

211. 



 

 

  
145 

 
  

                                                           
34 Bonnie Campbel « Gouvernance :Un Concept apolitique Contribution au Séminaire Organisé par le Haut Conseil de la Coopération 

Internationale, le 29 Aout 2000, Durdan, France Document obtenu en parcourant le site Web : http //WWW.Cedin.org . 



 

 

  
146 

 
  

. 

1

                                                           
35 Taieb Hafsi, Entreprise publique et politique industrielle, Stratigie et management (Auckland, Beyrouth; Paris; Mc Graw hill, 1984). 

 2001 هارص ،1 العذد الخٌوٍت، و الخوىٌل هجلت ،"العزائب بٌٍت فً ٌٌجش الذي الأبٍط الٌول و العىلوت " حاًشي، فٍخى  36



 

 

  
147 

 
  

IRS 

05040695

0690

9565

05%

                                                           
37

 V. Tanzi, The underground economy in the United States: annual estimates, 1930–1980, IMF Staff Pap. 30 (2) (1983) 283–

305. 



 

 

  
148 

 
  

2

21

                                                           
38

 E.L. Feige, the Underground Economies, Tax Evasion and Information Distortion, Cambridge University Press, Cambridge, 

1989. 
39 Stigler, G. J, 1971. The Theory of Economic Regulation. Bell Journal of Economics and Management Science 2, 1-21. 



 

 

  
149 

 
  

                                                           
40 Schneider, Friedrich and Enste, Dominik H (2000) „Shadow Economies: Size, Causes and Consequences‟, Journal of Economic 

Literature, 38, 77-114. 



 

 

  
150 

 
  

Non-Optimal 

leakages

                                                           
41 Tanzi, Vito (1982) „Underground Economy and Tax Evasion in the United States: Estimates and Implications‟, Chapter 4 of Vito Tanzi 

(ed.) The Underground Economy in the United States and Abroad, Lexington Books: Lexington. 



 

 

  
151 

 
  

Fiege

                                                           
42 Tanzi, Vito (1983) „The Underground Economy in the United States: Annual Estimates, 1930-80‟, IMF Staff Papers, 30:2, pp.283-305. 
43 Mirus, Rolf, Smith, Roger and Karoleff, Vladimir (1994) „Canada's Underground Economy Revisited: Update and Critique‟, Canadian 

Public Policy, 20 (No.3), 235-52. 



 

 

  
152 

 
  

22

Gutmann ( 1985 ) 

95 %

                                                           
44 Tanzi, V. (1983). ‘The underground economy in the United States: Annual estimates, 1930–1980’,IMF Staff Papers, 33, pp. 

283–305. 



 

 

  
153 

 
  

23

                                                           
45 Makdisi, S., Fattah, Z., and I. Limam, (2000), “Determinants of Growth in the Arab Countries”; unpublished paper. 



 

 

  
154 

 
  

Gutmann [ 1979 ]  0,9%0,9%

6,9%0606 - 0695

Fiege [ 1979 ] 

069506990019%

0516 %

Duisburg ( 1984, p. 219 ) 

Duisburg [ 1984 ] 

                                                           
46

Feige, Edgar L., "How Big is the Irregular Economy?" Challenge, volume 22, November-December 1979, pp. 5-13. 
47

 Duisburg D.C(1984) : the growing shadow economy implication for stabilization policy, intereconomics  sept/oct pp 219-225. 



 

 

  
155 

 
  

                                                           
48

 Fortin, Bernard, Pierre Fréchette and Joëlle Noreau,"Dimensions et caractéristiques des activités économiques non déclarées à l'impôt," 

Université Laval, Cahier 8702, Québec, 1987. 
49

Tanzi, V., Schuknecht, L., 1997. Reconsidering the fiscal role of government: the international perspective. American Economic Review 

87, 164– 168.  



 

 

  
156 

 
  

Supply Effects 

                                                           
50 Tanzi, V., Schuknecht, L., 1997. Reconsidering the fiscal role of government: the international perspective. American Economic Review 

87, 164– 168. 



 

 

  
157 

 
  

                                                           
51

 Thomas, J.J., 1992. Informal Economic Activity, Handbooks in Economics. Harvester Wheatsheaf, London. 



 

 

  
158 

 
  

24

                                                           
52 Schneider, F., 1994b. Can the shadow economy be reduced through major tax reforms? An empirical investigation for Austria. 

Supplement to Public Finance 49, 137– 152. 



 

 

  
159 

 
  

25

 Keynes/Hicksهيكس

IS/LMLM IS 

Monetary Base 

                                                           
53

 Tanzi, V., 1999. Uses and abuses of estimates of the underground economy. Economic Journal 109, 338– 340. 



 

 

  
160 

 
  

3

                                                           
54 Smith, J.D., 1985. Market motives in the informal economy. In: Gaertner, W., Wenig, A. (Eds.), The Economics of the Shadow Economy. 

Springer Publishing Company, Heidelberg, pp. 161– 177. 



 

 

  
161 

 
  

Alm ( 1985 ) 

49%

06956%

                                                           
55

 Tanzi, V., 1999. Uses and abuses of estimates of the underground economy. Economic Journal 109, 338– 340. 



 

 

  
162 

 
  

 



 

 

  
163 

 
  

Mirus & Smith [ 1994 ] 

                                                           
56 Mirus, Rolf and Roger S. Smith, "Canada's Irregular Economy," Canadian Public Policy, volume 7, number 3, summer 

1949, pp. 444-453. 



 

 

  
164 

 
  

Duisburg [ 1984 ] 

 Inflexibilities 

Duisburg  Social Mollifier  

Duisburg  ( 1984 )

                                                           
57

 Duisburg D.C(1984) : the growing shadow economy implication for stabilization policy, intereconomics  sept/oct pp 219-225. 



 

 

  
165 

 
  

              

              

      . 

               

               

             

     .

                 

              

            

              

               

                 

        :    

          



 

 

  
166 

 
  

              :  

                   

   .

3-1

 

 

 

 

 

 

 

 

 

 

 

 
 الاقخصاد غٍز الزطوً

 الاًشطت غٍز الزطوٍت

 والوشزوعت اجخواعٍا

 الاًشطت غٍز الزطوٍت

 والوزفىظت اجخواعٍا

 الباعت الجائلىى-

الوؤطظاث الصغٍزة -

 غٍز الخاظعت للعزٌبت

 الحزف-

 الذروص الخصىصٍت-

 العول فً البٍىث-

 اهاكي ركي الظٍاراث-

 غظٍل الاهىال-

 ة.الفظاد والزشى-

 الخهزٌب-

 الوخذراث-

 الذعارة-

 بٍع الوظزوقاث

 القوار-



 

 

  
167 

 
  

            

              

             

            

              

             

               

              

  .

                                                           
58 AL-REBDI A. RAHMAN. (le blanchiment d‟argent, techniques et méthodes).Memoire pour le diplôme d‟université Analyse des Meraces 

Criminelles Contemporaines Session 1999_2000. 



 

 

  
168 

 
  

1-    

                  

              

           

 

               

             

   

2    

       : 

  :   

             

            

                                                           
59     ( 2005 )       8 . 
60     ( 2004 )     ,      ,81



 

 

  
169 

 
  

              

             .61 

  :   

              

              

               

           

  :   

              

              

               

            

           

 

                                                           
61

          ( 2007 )         1 
62

       ( 2001 )      ,    ,   2251



 

 

  
170 

 
  

3-    

              

               

             

           

  

 :   :  

             -أ 

              -ب

             

        

 :  :  

       :    -أ

  . 

                                                           
63

     ( 2000 )         ,  , 851

64 
   ( 2007 )                1 



 

 

  
171 

 
  

 :          

             

 

 -  : 

           

             

             

            

            

           

              

            

              

     . 

            

             

           

                                                           
65     ٕ ( 2002 )        40



 

 

  
172 

 
  

            

         

 

   

   

   

4-             

             

 

      

 :   :          

             

  : 

   :            

                                                           
66  1-   Fid Wirو                   

     ٕ              . 

2   Chips                      

     . 

3  Swift         
67

    ( 2007 )    1 



 

 

  
173 

 
  

              

             

           

             

  

            

             

         :    

            

           

                

              

            

               

            

        

                                                           
68    ( 2000 )                     

 19 20   33



 

 

  
174 

 
  

           

             

            

 

            

          . 

  : 

             

         

            

         

            

    

 :  

      : 

                                                           
69   ( 2007 )     ,    ,7



 

 

  
175 

 
  

      :     

               

          

 

              

             

              

 

 

                                                           
70      ( 2003 )  ,   25 71   



 

 

  
176 

 
  

0665و0690

69%

FATF     

0696044

95%

055و055

0-

4-

                                                           
 1001ص  2005 .،               71



 

 

  
177 

 
  

0-

0-

0-

5-

                                                           
72    "         .   6  2005. 



 

 

  
178 

 
  

               

  (corruption)      (Rumpere)   

                 

                 

                

              

       :  

-              

              

              

               

         . 

-             

              

                                                           
73   "        "  .   27   301   /  2004



 

 

  
179 

 
  

               

  . 

               

            : 

-1                

               

           

               

        . 

-2              

             

. 

-3                

    . 

                 

                                                           
74 Vito Tamzi, « Corruption around the world : causes, conséquences, scopland cures » IMF staff papers,vol 40,n°.4 ( December 

1993),pp.559-591. 



 

 

  
180 

 
  

               

            

              

          .

         

-1   "" " "         

             

      . 

-2    " "         

    . 

         : 

  :        ""     

     . 

              %30 

             . 



 

 

  
181 

 
  

             

 . 

       .

            :  

              

            

              

  

.



 

 

  
182 

 
  

37

 



 

 

  
183 

 
  

 

3-3

                                                           
75

  BI(8433و8430فً الفخزة ها بٍي  80إلى  8حن حزحٍب الذول هي  )ٌوثل الزقن القٍاطً للأعوال الخجارٌت الذولٍت 

GCR  شزكت أوروبٍت وغٍز أوروبٍت 7000لوظح هض ( 8441فً طٌت 2إلى  8حن حزحٍب الذول هي ) ٌوثل الزقن القٍاطً لخقزٌز الخٌافظٍت الذولٍت. 

TI 8440الذي أصذرحه هٌظوت الشفافٍت الذولٍت عام ( الذولت الأقل فظادا 80الذولت الأكثز فظادا إلى  8هي  )الزقن القٍاص للشفافٍت الذولٍت 

 



 

 

  
184 

 
  

               

              

              

            

               

  :

-        :       ، 

             

         . 

-     :          

                  

                

     

                                                           
334-333هحوذ هحً الذٌي عىض، هزجع طابق، ص 
76

  



 

 

  
185 

 
  

-         :        

               

              

            

-     :         

               

         . 

-    :           

      :       

                

           

-    :           

          . 

                                                           
77 PIERRE COMPAGNON, L‟exploitation sexuelle des enfants, REVUE INTERNATIONALE DE POLICE CRIMINELLE. N°463_462, 

du 1997, P 25 . 
78 PIERRE COMPAGNON, le tourisme sexuel en Asie, REVUE INTERNATIONALE DE POLICE CRIMINELLE. N°456 , du 1996, P 2 

. 



 

 

  
186 

 
  

-             

. 

-      . 

-       . 

-                

 . 

-  :              

           

-   :            

             . 

-       . 

-            

       .



 

 

  
187 

 
  



 

 

  
188 

 
  



 

 

  
189 

 
  



 

 

  
190 

 
  

                                                           
1
 <8

9===Thomas9=<1Reuter

2
 David Dreyer Lassen “ Ethnic  Divisions,Trust, and The Size of The Informal Sector», Journal of Economics Behavior 

and Organization,vol.63(2007) p.429. 



 

 

  
191 

 
  



 

 

  
192 

 
  



 

 

  
193 

 
  

9=<1Murphy

7; 

%99%

9=;<9=<1

                                                           
3
 Edgar Feige,(1989) o.cit.P.28. 

4
 <:



 

 

  
194 

 
  

1



 

 

  
195 

 
  

 

9=<9Iaschen et al 

9==9Mogensen et al 

                                                           
5
 Schneider, Friedrich and Dominik H. Enste. 2000. “Shadow Economies: Size, Causes, and Consequences.” Journal of Economic 

Literature 38:77—114. 



 

 

  
196 

 
  

2



 

 

  
197 

 
  



 

 

  
198 

 
  

HE

9HE     

HE

M



 

 

  
199 

 
  

L=P0 – PL

9

1

7

8



 

 

  
200 

 
  

9

:

19%

77% 

3

                                                           
6
 Cichocki, Stanislaw & Tyrowicz, Joanna, 2010. "Shadow employment in post-transition--Is informal employment a matter of choice or no 

choice in Poland?," The Journal of Socio-Economics, Elsevier, vol. 39(4), pages 527-535, August. 

http://ideas.repec.org/a/eee/soceco/v39y2010i4p527-535.html
http://ideas.repec.org/a/eee/soceco/v39y2010i4p527-535.html
http://ideas.repec.org/s/eee/soceco.html


 

 

  
201 

 
  

9==7Greenfield95 555

                                                           
7
 Schneider, Friedrich and Dominik H. Enste. 2000,op;cite,P.93. 



 

 

  
202 

 
  

:5%

<%99%9=<5Hansson
8

                                                           
8
 71



 

 

  
203 

 
  

Koopmans

                                                           
9
 957

10 
Harry I. Greenfield,” Invisible, Outlawed, and Untaxed,Americas Underground economy”,Washinton,D.C,1993.P.22-

24. 

 



 

 

  
204 

 
  



 

 

  
205 

 
  

                                                           

1<
11



 

 

  
206 

 
  

 

 



 

 

  
207 

 
  

                                                           
12

 Burgess, Robin and Nicholas Stern. 1993. “Taxation and Development.” Journal of Economic Literature 31:762-830. 



 

 

  
208 

 
  

 

                                                           
13

 Tanzi, Vito. 1999. “Uses and Abuses of Estimates of the Underground Economy.” Economic Journal 109:F338-F347. 



 

 

  
209 

 
  

 

 

 

 



 

 

  
210 

 
  

                                                           
14

 Karanfil, F., 2008. Energy consumption and economic growth revisited: Does the size of unrecorded economy 

matter? Energy Policy 36 (8), 3019-3025. 
15

 Feige, Edgar L. (1996): Overseas holdings of U.S. currency and the underground economy, in: Pozo, Susan (ed.): 

Exploring the Underground Economy. Kalamazoo, Michigan, pp. 5-62. 



 

 

  
211 

 
  

 

                                                           
16

 Pedersen, Soren (2008): The Shadow Economy in Germany, Great Britain and Scandinavia: A Measurement 

Based on Questionnaire Service, Study No. 10, The Rockwoll Foundation Research Unit, Copenhagen. 



 

 

  
212 

 
  

 

 

 

 



 

 

  
213 

 
  

                                                           
17

 Lackó Mária (2000), Hidden Economy – An unknown quantity: Comparative analysis of hidden economics in 

Transition countries 1989-95, Economics of Transition 8/1, pp.117-149. 

 



 

 

  
214 

 
  

                                                           
18

 Hildegart Ahumada , Facundo Alvaredo and  Alfredo Canavese, June 2007, " The Monetary Method and the Size of 

the Shadow Economy: A Critical Assessment " , Review of Income and Wealth, Vol. 53, No. 2, pp. 363-371 .  

 

 

http://papers.ssrn.com/sol3/cf_dev/AbsByAuth.cfm?per_id=379866
http://papers.ssrn.com/sol3/cf_dev/AbsByAuth.cfm?per_id=379866
http://papers.ssrn.com/sol3/cf_dev/AbsByAuth.cfm?per_id=379866
http://papers.ssrn.com/sol3/cf_dev/AbsByAuth.cfm?per_id=379866
http://papers.ssrn.com/sol3/cf_dev/AbsByAuth.cfm?per_id=379866
http://papers.ssrn.com/sol3/cf_dev/AbsByAuth.cfm?per_id=379866
http://papers.ssrn.com/sol3/cf_dev/AbsByAuth.cfm?per_id=379866


 

 

  
215 

 
  

                                                                                                                                                                                                 

 

 
 
19

 Jian Yin (2009), «Econometric Model of Underground Economy Scale Estimation", International Journal of 

Nonlinear Science.Vol.7.No.1, pp.125-128. 



 

 

  
216 

 
  

 



 

 

  
217 

 
  

 

 



 

 

  
218 

 
  

                                                           
20

 Del’Anno, Roberto (2003): Estimating the shadow economy in Italy: A structural equation approach, Discussion 

Paper, Department of Economics and Statistics, University of Salerno. 



 

 

  
219 

 
  

 

 

 

 

 

                                                           
21

 Tanzi, Vito (1980): “The underground economy in the United States: Estimates and implications,” Banca Nazionale  

del Lavoro, 135:4, pp. 427-453. 



 

 

  
220 

 
  

                                                           
22

 Smith, Philip (1994): Assessing the size of the underground economy: The statistics Canada perspectives, 

Canadian Economic Observer, Catalogue No.: 11-010, 3.16-33, at 3.18.Spiro, Peter S. (1993): “Evidence 

of a Post-GST Increase in the Underground Economy;” Canadian Tax Journal/ Revue Fiscale Canadienne, 

, 41:2, pp. 247-258. 
23

 Tanzi, Vito (1986): The underground economy in the United States, Reply to comments by Feige, Thomas, and 

Zilberfarb. IMF - Staff Papers, 33/ 4, pp. 799-811. 



 

 

  
221 

 
  

 



 

 

  
222 

 
  

 

 

 

 



 

 

  
223 

 
  

 

 

                                                           
24

 Schneider, F., Enste D. (2002). The Shadow Economy: Theoretical Approaches, Empirical Studies, and Political 

Implications, Cambridge (UK): Cambridge University Press. 



 

 

  
224 

 
  

 



 

 

  
225 

 
  

 

 

 

 

                                                           
25

 Schneider, Friedrich, Markus F. Hofreither and Reinhard Neck, (1989),The consequences of a changing shadow 

economy for the official economy: Some empirical results for Austria, in Boes, Dieter and Bernhard 

Felderer (eds.), The political economy of progressive taxation, Heidelberg: Springer publishing company, 

pp. 181-211. 



 

 

  
226 

 
  

 



 

 

  
227 

 
  



 

 

  
228 

 
  

 

 

                                                           
26

 Tanzi, Vito (1983): “The underground economy in the United States: Annual estimates, 1930-1980,“ IMF-Staff 

Papers, 30:2, pp. 283-305. 



 

 

  
229 

 
  

 

 

 

                                                           
27

 Smith, Philip (1994): Assessing the size of the underground economy: The statistics Canada perspectives, Canadian 

Economic Observer, Catalogue No.: 11-010, 3.16-33, at 3.18.Spiro, Peter S. (1993): “Evidence of a Post-GST Increase 

in the Underground Economy;” Canadian Tax Journal/ Revue Fiscale Canadienne, 41:2, pp. 247-258. 



 

 

  
230 

 
  

 

 



 

 

  
231 

 
  

 

                                                           
28

Schneider, Friedrich (1998a): Further empirical results of the size of the shadow economy of 17 OECD-countries 

over time, Paper to be presented at the 54. Congress of the IIPF Cordowa, Argentina and discussion paper,Department   

Economics, University of Linz, Linz, Austria.  



 

 

  
232 

 
  

                                                           
29

 Savaşan, Fatih (2003), “Modeling the Underground Economy in Turkey: Randomized Response and MIMIC 

Models”, the Journal of Economics, v. XXIX, n. 1, 49-76. 



 

 

  
233 

 
  

                                                           
30

 Schneider, F., Enste D. (2002). The Shadow Economy: Theoretical Approaches, Empirical Studies, and Political 

Implications, Cambridge (UK): Cambridge University Press. 
31

 Giles, David, E.A. (1999a): Measuring the hidden economy: Implications for econometric modelling, The Economic 

Journal, 109/456, pp.370-380. 

     Ht-1                        

  X1T                                                                                                                                                                    Y1T 

                 X2                                                                                                                                                                     Y2T          

      
.…                                                                                                           ….               

       XKT                                                                                                                                                                      YPT                 

    

 

Ht 



 

 

  
234 

 
  

                                                           
32

 Frey, Bruno S. and Hannelore Weck-Hannemann (1984): The hidden economy as an “unobserved” variable, 

European Economic Review, 26/1, pp. 33-53. 
33

 Savaşan, Fatih and Friedrich Schneider (2006), “What Determines Informal Hiring? Evidence from the Turkish 

Textile Sector”, the Middle East Business and Economic Review, Vol. 18, No 2, pp. 14-32. 



 

 

  
235 

 
  

                                                           
34

 Schneider, Friedrich and Dominik Enste (2000): Shadow economies: Size, causes, and consequences, The Journal of 

Economic Literature, 38/1, pp. 77-114. 
35

  Roberto Dell’Anno, Miguel Gómez, Ángel Alañón Pardo April 2004.” Shadow Economy in three very different 

Mediterranean Countries: France, Spain and Greece. A MIMIC Approach”.  



 

 

  
236 

 
  



 

 

  
237 

 
  

α β1H+ ε1 

α β2H+ ε2 

α β3H+ ε3 

αi، βi >. 

ε>



 

 

  
238 

 
  

 

                                                           
36

 Frey, Bruno S. and Hannelore Weck-Hannemann (1984): The hidden economy as an “unobserved” variable, 

European Economic Review, 26/1, pp. 33-53. 

 

            

 

    

 

     

 

 

 

 

 

 

 

 



 

 

  
239 

 
  

 

 



 

 

  
240 

 
  

 

 

 

 

 

 

 

 

 

 



 

 

  
241 

 
  



 

 

  
242 

 
  

MIMIC



 الفصل الخامش                                          علاقح الاقرصاد غير الرصمي تالفقر في الجزائر
 

  
243 

 
  

 

.

 



 الفصل الخامش                                          علاقح الاقرصاد غير الرصمي تالفقر في الجزائر
 

  
244 

 
  

6.3

                                                           
1 Zidouni, H. (2003), Evaluation et analyse de la place de l‟économie informelle en Algérie, séminaire «Fiscalité citoyenne ou 

économie informelle », Forum des Chefs d‟Entreprises, Alger, 9 avril. 

2 Philippe ADAIR : Production et financement du secteur informel urbain en Algérie : enjeux et méthodes, p.4           



 الفصل الخامش                                          علاقح الاقرصاد غير الرصمي تالفقر في الجزائر
 

  
245 

 
  

75%71%

2:732:96

1986

أ 

434 00019851987

، 1989 و 1986  26.000 ب

                                                           
 مجلح الميذاويح، والأتحاز الإحصائياخ خلال مه الجزائر في المىزلي العمل حول أولي وذقييم ذعريف :عطار الحفيظ وعثذ توووج شعية  3

 192 ص ، 2002 مارس ، 01 عذد ذلمضان، جامعح والمىاجمىد، الاقرصاد

4 ELAIDI A et BOUFENIK F, 2000, "L‟informel en Algérie ; quelle approche ?", Communication au colloque " L‟économie 

informelle en Algérie ", Université de Tlemcen, 14-15 Novembre 



 الفصل الخامش                                          علاقح الاقرصاد غير الرصمي تالفقر في الجزائر
 

  
246 

 
  

1989

1993

6-12:963123

% 

 é é



 الفصل الخامش                                          علاقح الاقرصاد غير الرصمي تالفقر في الجزائر
 

  
247 

 
  

0222

1998 



 الفصل الخامش                                          علاقح الاقرصاد غير الرصمي تالفقر في الجزائر
 

  
248 

 
  

2007 2000

 6-3)

31113118



 الفصل الخامش                                          علاقح الاقرصاد غير الرصمي تالفقر في الجزائر
 

  
249 

 
  

Source : ONS : Répartition de la Population Active et Occupée par groupe d’âge, Période 2000-2007. 

52

39 20 

2007 6706000 6721000 2006 6500000  

2005  



 الفصل الخامش                                          علاقح الاقرصاد غير الرصمي تالفقر في الجزائر
 

  
250 

 
  

2-

7775

0322

02777.072

022

                                                           
5 Henni A. (1991), Essai sur l‟économie parallèle : cas de l‟Algérie, ENAG, Alger . 
6 ZIDOUNI H, 2002, " L‟économie non observée, sources et approches utilisées par la comptabilité nationale algérienne ", Réunion 

sous régionale sur les échanges Méthodologiques, Rabat (Maroc), 22-25 juillet 2002. 
7 Pour plus d‟informations, consultez le rapport sur : " le secteur informel, illusions et réalités", CNES, 2070,Alger, p: 61. 



 الفصل الخامش                                          علاقح الاقرصاد غير الرصمي تالفقر في الجزائر
 

  
251 

 
  

0270532

027172

 

3-

7202243.6

0225027752

5102700271

41

542071

027102707150277

040

                                                           
8

 3124 



 الفصل الخامش                                          علاقح الاقرصاد غير الرصمي تالفقر في الجزائر
 

  
252 

 
  

722

23

0271

31183124 

(6-4

31183119 311: 3122 3123 2124

828.78388882782443.843842232733284.283778283.33878.4

2887.383374.783733383777473.277438.37.

3377..4337.3887388333873328838477.3327378

83883882.883838283733.832.773

3124 

0123%

7342

0272
9

                                                           
9

 ذقرير  



 الفصل الخامش                                          علاقح الاقرصاد غير الرصمي تالفقر في الجزائر
 

  
253 

 
  

052.4%

76%0225

122و032

322

7312

75 %

027772222

712220270027172322

0271

                                                           
10

  



 الفصل الخامش                                          علاقح الاقرصاد غير الرصمي تالفقر في الجزائر
 

  
254 

 
  

6-5

02772132 72 4243 17 20 

02701377 30 72042 24 22 

0271
0242 73 5713 77 24 

3382

 

4-



 الفصل الخامش                                          علاقح الاقرصاد غير الرصمي تالفقر في الجزائر
 

  
255 

 
  

770761

02777230272

0.772

1

0221 0.4 66 711 

0222 0.5 75 724 

0223 0.6 75 737 

0224 1.7 66 741 

0225 1.2 77 762 

0226 1.0 70 762 

0227 2.8 777 180 

0272 2.9 723 178 

0277 0.7 105 761 

0270 2.9 105 174 

www.transparency.org  

                                                           
 www.transparency.org. 0271، ذقرير صىح  للشفافيحتياواخ وإحصاءاخ موقع المىظمح العالميح 11



 الفصل الخامش                                          علاقح الاقرصاد غير الرصمي تالفقر في الجزائر
 

  
256 

 
  

0221

0270

0202240272

0277

170221

5-

              

 : 

-           . 

-             . 

                                                           
12

 Hammouda NE., 2006, Secteur et emploi informel en Algérie : définitions, mesures et méthodes d‟estimation, in Musette MS et 

Charmes J (eds.), pp79-118. 
13 Hamid ZIDOUNI, L‟économie non observée : approche comptable- cas des comptes nationaux algériens, p.6. 



 الفصل الخامش                                          علاقح الاقرصاد غير الرصمي تالفقر في الجزائر
 

  
257 

 
  

-            . 

-           . 

-              

           .

-                

               

 

             ... 

-                

            . 

-              

     . 

-     .

        0226   



 الفصل الخامش                                          علاقح الاقرصاد غير الرصمي تالفقر في الجزائر
 

  
258 

 
  

8002 

Source: Direction des impots: Rapport sur la lutte contre la fraude fiscale,2009,p6. 

702 20 32 20 77 26 70 073 

21 26 24 22 26 20 21 13 

01 01 02 21 45 27 22 723 

23 34 26 24 03 27 72 737 

26 05 05 22 22 20 72 60 

021 00 75 24 70 27 23 044 

35 07 02 27 05 21 25 714 

63 00 27 26 37  -24 007 

12 01 13  -40  -21 721 

21 20  - -75  -23 05 

320 774 062 12 062  43 7227 



 الفصل الخامش                                          علاقح الاقرصاد غير الرصمي تالفقر في الجزائر
 

  
259 

 
  

              

           

             

 

- 1   

       

            .

77527777

7770 0271



 الفصل الخامش                                          علاقح الاقرصاد غير الرصمي تالفقر في الجزائر
 

  
260 

 
  

 ( 2::2-2:81)تطىر انبطانت خلال انمزحهت الاونً 2-2

 

 (2::2-2:81)فٍ انفتزة ما بين تطىر انبطانت (  2- 6)انشكم 

            

       

، 7756  %70  7750صىح  %25 

776607%

 7766     

              

              

   

10

12

14

16

18

20

22

24

26

70 72 74 76 78 80 82 84 86 88 90

CHO



 الفصل الخامش                                          علاقح الاقرصاد غير الرصمي تالفقر في الجزائر
 

  
261 

 
  

 ( 3124-:32:)تطىر انبطانت خلال انمزحهت انثانيت  2-3
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 ( 2::2-2:81)خلال انمزحهت الاونًاننمى الاقتصادٌ تطىر  3-2

 

 (2::2-2:81)فٍ انفتزة ما بين  اننمى الاقتصادٌتطىر (  4 - 6)انشكم 
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 ( 3124-3::2)خلال انمزحهت انثانيت  تطىر معدلاث اننمى الاقتصادٌ  3-3

 (3124-3::2)فٍ انفتزة ما بين  تطىر معدلاث اننمى الاقتصادٌ(  5 - 6)انشكم 
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 Bounoua C., 1995, L‟économie parallèle en Algérie, Cahiers du GRATICE, n°9, Université de Paris XII, pp 143-164. 
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  ONS, Office National des Statistiques, 2007, Situation de l‟emploi données statistiques, N°: 23, P : 28 
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16 Tanzi, Vito, (1999), “Uses and Abuses of Estimates of the Underground Economy,” The Economic Journal, 109(456), 338–340. 
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17 Schneider, F., Enste D. (2002). The Shadow Economy: Theoretical Approaches, Empirical Studies, and 

Political Implications, Cambridge (UK): Cambridge University Press. 

18 Frey, Bruno S. and Hannelore Weck-Hannemann (1984): The hidden economy as an “unobserved” 

variable,European Economic Review, 26/1, pp. 33-53. 
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Rudy. J, “Modern Algeria: The Origin of a Development of a Nation”, Bloomington and Indianapolis. Indiana University Press. 1992. 
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Benachenhou, A (1979). “ La Formation du Sous Development en Algerie”. Office des Publiucations Universitaires. Alger  
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Ravallion, M et al (1991) “Quantifying the Magnitude and Severity of Absolute Poverty in the Developing World in 

the mid 1980s 
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Source : Laabas. B, op.cité          
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Autret, M (1978). “La Situation Aliementaire en Algerie”. Food and Agricultural Organization. Roma Italy. 
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BMR: Basal Metabolic Ratesالأسعار القاعدية للسعرات الحرارية 
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 وفش المرجع الضاتق  
24

 Ravallion, M and Bidani, B (1994) “How Robust is a Poverty Profile”. The World Bank Economic Review, Vol 8, 

No1, PP. 75-102 
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 Granger, C.W.J. (1981), «  Some properties in time series data and their use in econometric model  specification », 

Journal of Econometrics, 16, 121-130. 
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 Dikey, D. a.and W.A.Fuller.(1981) .”Likelihood Ratio Statistics for Autoregressive Time Series with Unit Root”, 

Econometrica, 49, 1057-1072. 
27

.Dickey D A, Fuller WA "Distribution of the Estimators for Autoregres- sive Time Series with a Unit Root" Journal of 

the American Statistical Association, 74, (1979), pp417-431 
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  Engle, R. F. and Granger, C. W. J. (1987). „Cointegration and error correction representation : estimation and 

testing‟, Econometrica, 55(2), p. 250-276. 
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 BOURBONNAIS,Régis (1989) « ECONOMETRIE » Edition DUNOD  p281 
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30 Schneider, F., Enste D. (2002). The Shadow Economy: Theoretical Approaches, Empirical Studies, and Political Implications, 

Cambridge (UK): Cambridge University Press. 
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Autorégressive Integrated Moving Average ARIMAPP

ADF

32
P.P . 

 

 

                                                           
31

 Régis bourbonnais, exercices pédagogiques d'économétrie, 2e édition, économica, Paris, 2012, P164 

 
32

 Philips, P (1987) time Series Regression with a Unit Root Econometrical. Vol. 55 pp 277-301.  
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POV 

1 1

2

POV POV POV 1
P

t t j t j t

j

P b   



      

1 1

2

POV POV POV
P

t t j t j t

j

P b c   



      

1 1

2

POV POV POV
P

t t j t j t

j

P b c d   



       

INF 

1 1

2

INF INF INF
P

t t j t j t

j

P b   



     

1 1

2

INF INF INF
P

t t j t j t

j

P b c   



      

1 1

2

INF INF INF
P

t t j t j t

j

P b c d   



      

CHO

1 1

2

CHO CHO CHO
P

t t j t j t

j

P b   



    

1 1

2

CHO CHO CHO
P

t t j t j t

j

P b c   



     

1 1

2

CHO CHO CHO
P

t t j t j t

j

P b c d   
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PIB 

1 1

2

PIB PIB PIB
P

t t j t j t

j

P b   



     

1 1

2

PIB PIB PIB
P

t t j t j t

j

P b c   



      

1 1

2

PIB PIB PIB
P

t t j t j t

j

P b c d   



      

Δ(POV)8 . 

Δ(INF)  : 

(Δ(CHO 8 

(Δ(PIB 8

   ADF  وP.P   

   Ho  :b =1 

 H1  :b j <1 
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 bj   tbj 

 Student ، tbj  Student 

 tbj  

Student . 

2ADF P.P, ) 2:811991 

6-24ADF P.P, )   (جذر انىحدة نهمتغيزاث عند انمستىي) 

 ADFP.P

InterceptTrend and 

Intercept

NoneInterceptTrend and 

Intercept

None

 

 

 

%1 

%5 

%10

-3.78 

-3.01 

-2.64

-4.61 

-3.71 

-3.29

-2.68 

-1.95 

-1.60

-3.78 

-3.01 

-2.64

-4.46 

-3.64 

-3.26

-2.67 

-1.95 

-1.60

 

 

INF 

 

t 

AIC 

SIC 

-2.63 

4.65 

4.75

-3.99 

4.25 

4.59

-0.93 

4.90 

5.00 

-2.60 

4.65 

4.75

-2.89 

4.68 

4.83

-0.76 

4.86 

4.91

H0

 

 

POV 

t 

AIC 

SIC

-1.43 

4.45 

4.59

3.18 

4.13 

4.28

-0.28 

4.46 

4.56

-1.87 

4.71 

4.81

4.21 

4.13 

4.28

-1.74 

4.72 

4.77

 H0  

CHO t 

AIC 

SC

-2.14 

5.12 

5.22

-2.00 

5.21 

5.36

-0.53 

5.23 

5.28

-2.06 

5.12 

5.22

-1.92 

5.21 

5.36

-0.49 

5.23 

5.28

 H0 
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PIBt 

AIC 

SC

-6.37 

6.73 

6.83 

-3.80 

4.81 

5.16

-4.34 

7.12 

7.17

-6.28 

6.73 

6.83

-12.2 

6.56 

6.72

-4.38 

7.12 

7.17

H0

 eviews 

 3-71 tbj (ADF   ،P.P )

 7%  3%  72% 

    ( 4)    AIC   SC

tbj (ADF   ،P.P  ) 7%     

 3%  72% 

(6-25)ADFP.P

 ADFP.P

InterceptTrend and 

Intercept

NoneInterceptTrend and 

Intercept

None

 

 

 

%1 

%5 

%10

-3.92 

-3.06 

-2.67

-4.66 

-3.73 

-3.31

-2.71 

-1.96 

-1.60

-3.80 

-3.02 

-2.65

-4.49 

-3.6( 

-3.26

-2.68 

-1.95 

-1.60

 

 

INF 

 

t 

AIC 

SC 

-3.82 

4.79 

5.O8

-3.41 

4.90 

5.24

-3.92 

4.70 

4.94 

-5.51 

4.92 

5.02

-5.37 

5.02 

5.17

-5.54 

4.85 

4.90

H0  

 t -1.10 -1.91 -1.43 -0.87 -1.78 -1.30 
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POV AIC 

SC

4.46 

4.56

4.39 

4.54

4.36 

4.41

4.46 

4.56

4.39 

4.54

4.36 

4.41

 H0  

CHO t 

AIC 

SC

-4.23 

5.41 

5.56

-4.54 

5.40 

5.60

-4.32 

5.32 

5.42

-5.25 

5.37 

5.47

-8.32 

5.44 

5.59

-5.39 

5.27 

5.37

 H0 

 eviews 

 3-72 tbj (ADF   ،P.P )

 7%  3%  72% 

H1

    ( 4)    AIC         

 SCtbj (ADF   ،P.P  ) 

7%  3%  72% 
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 (6-26)  : (ADF ،P.P  )   

 ADFP.P

InterceptTrend and 

Intercept

NoneInterceptTrend and 

Intercept

None

 

 

 

%1 

%5 

%10

-3.92 

-3.06 

-2.67

-4.66 

-3.73 

-3.31

-2.71 

-1.96 

-1.60

-3.80 

-3.02 

-2.65

-4.49 

-3.6 

-3.26

-2.68 

-1.95 

-1.60

 

 

INF 

 

t 

AIC 

SC 

-2.88 

5.30 

5.58

-2.72 

5.43 

5.73

-3.21 

5.17 

5.41 

-17.3 

5.47 

5.57

-17.7 

5.57 

5.72

-18 

5.37 

5.42

H0 

 

POV 

t 

AIC 

SC

-6.07 

4.43 

4.53

-6.61 

4.37 

4.51

-5.96 

4.38 

4.43

-6.08 

4.43 

4.53

-9.7 

4.37 

4.51

-5.96 

4.38 

4.43

 H0  

CHO t 

AIC 

SC

-4.73 

5.70 

5.94

-4.50 

5.40 

5.60

-4.92 

5.58 

5.77

-14.4 

6.06 

6.16

-14.2 

6.16 

6.31

-15.2 

5.95 

6.00

 H0 

 eviews  

 3-15    ( 4) 

   AIC   SC tbj (ADF   ،P.P )

 7%       

 3%  72% 
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H1

2  : (ADF ،P.P  )   (2::3  3124) 

(6-72)(ADF ،P.P  )  (جذر انىحدة نهمتغيزاث عند انمستىي) 

 ADFP.P

InterceptTrend and 

Intercept

NoneInterceptTrend and 

Intercept

None

 

 

 

%1 

%5 

%10

-3.88 

-3.05 

-2.66

-4.61 

-3.71 

-3.29

-2.68 

-1.95 

-1.60

-3.78 

-3.01 

-2.64

-4.46 

-3.64 

-3.26

-2.67 

-1.95 

-1.60

 

 

INF 

 

t 

AIC 

SC 

-0.50 

4.05 

4.34

4.59 

4.79 

4.08

-2.53 

4.94 

4.19 

-2.60 

4.10 

4.20

2.26 

4.08 

4.23

0.63 

4.22 

4.27

H0 

 

POV 

t 

AIC 

SC

-0.83 

4.20 

4.30

-3.08 

4.00 

4.20

-2.49 

4.11 

4.16

-0.77 

4.20 

4.30

-2.91 

4.12 

4.10

-2.98 

4.11 

4.16

 H0  

CHO t 

AIC 

SC

-1.13 

4.28 

4.47

-2.78 

4.02 

4.27

-1.11 

4.18 

4.28

-0.28 

4.41 

4.51

-2.42 

4.06 

4.21

-0.91 

4.33 

4.38

 H0 

PIBt 

AIC 

SC

-2.96 

4.33 

4.43 

-2.97 

4.40 

4.50

-0.68 

4.41 

4.51

-2.89 

4.33 

4.43

-2.97 

4.40 

4.55

-1.14 

4.52 

4.57

H0

 eviews  
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 3-16    ( 4)  

  AIC   SC tbj (ADF   ،P.P )

 7%  3%  72% 

Level.

(6-82)(ADF ،P.P  )

 ADFP.P

InterceptTrend and 

Intercept

NoneInterceptTrend and 

Intercept

None

 

 

 

%1 

%5 

%10

-3.88 

-3.05 

-2.66

-4.61 

-3.71 

-3.29

-2.68 

-1.95 

-1.60

-3.78 

-3.01 

-2.64

-4.46 

-3.64 

-3.26

-2.67 

-1.95 

-1.60

 

 

INF 

 

t 

AIC 

SC 

3184 

8134 

2.20 

-0.35 

2.06 

2.40

-0.22 

2.13 

2.37 

-2.32 

3.22 

3.32

-3.73 

2.91 

3.06

-2.36 

3.13 

3.26

H0 

 

POV 

t 

AIC 

SC

-4.73 

4.27 

4.37

-4.62 

4.37 

4.52

-3.95 

4.38 

4.43

-5.68 

4.27 

4.37

-5.58 

4.37 

4.52

-3.95 

4.38 

4.42

 H0  

CHO t 

AIC 

SC

-2.85 

4.2O 

4.30

-2.80 

4.28 

4.43

-2.69 

4.15 

4.20

-2.77 

4.20 

4.30

-2.72 

4.28 

4.31

-2.66 

4.15 

4.20

 H0 
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PIBt 

AIC 

SC

-7.09 

4.42 

4.53 

-7.17 

4.45 

4.59

-7.18 

4.34 

4.39

-7.63 

4.42 

4.53

-10.81 

4.45 

4.59

-7.64 

4.34 

4.39

H0

 eviews 

 3-17 tbj (ADF   ،P.P )

 7%  3%  72% 

H1

    ( 4)    AIC         

 SCtbj (ADF   ،P.P  )

 7%  3%  72% 
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 (6-92) : (ADF ،P.P )    

 ADFP.P

InterceptTrend and 

Intercept

NoneInterceptTrend and 

Intercept

None

 

 

 

%1 

%5 

%10

-3.88 

-3.05 

-2.66

-4.61 

-3.71 

-3.29

-2.68 

-1.95 

-1.60

-3.78 

-3.36 

-3.46

-4.46 

-3.42 

-3.57

-2.67 

-1.95 

-1.60

 

 

INF 

 

t 

AIC 

SC 

-0.61 

2.06 

2.31 

-1.52 

1.95 

2. 26

-0.22 

2.01 

2.20 

-6.48 

2.02 

2.12

-6.90 

2.41 

3.56

-5.95 

3.29 

3.34

H0 

 

POV 

t 

AIC 

SC

-7.83 

4.67 

4.77

-7.76 

4.73 

4.83

-7.93 

4.59 

4.64

-7.71 

4.67 

4.77

-7.61 

4.73 

4.83

-8.31 

4.59 

4.64

 H0  

CHO t 

AIC 

SC

-7.22 

4.33 

4.43

-7.20 

4.30 

4.43

-7.41 

4.23 

4.28

-8.01 

4.33 

4.43

-13.36 

4.40 

4.54

-8.16 

4.23 

4.28

 H0 

PIBt 

AIC 

SC

-7.46 

4.77 

4.91 

-7.2 

4.85 

5.07

-7.68 

4.67 

4.76

-22.92 

5.25 

5.35

-21.28 

5.35 

5.50

-24.38 

5.15 

5.20

H0

 eviews 

 3-18 tbj (ADF   ،P.P )

 7%  3%  72% 
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H1

Johansen & Juselius(1988 ,1991) ( 1990 )
33

Maximum Likelihood 

 (INF,POV,CHO, PIB ) 

 Trace  H0. 

H0  :. 

H1  :

                                                           
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.   



 الفصل الخامش                                          علاقح الاقرصاد غير الرصمي تالفقر في الجزائر
 

  
313 

 
  

 2   :   Johansen   (2:81 - :22:) 

7 EVIEWS 

 (6-2:) :Johansen هتكاممنTrade test6% 

 

 

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 

 

 eviews 
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 (6-31) :Johansen هتكاممنTrade test2% 

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 

 

 eviews  

   Trace  3%7 و% ،

 Ho

2:812::2
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3   :   Johansen   (:32: - 3124) 

7 EVIEWS 

 (6-23) :Johansen Trade test6% 

 

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 eqn(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)  

     

 eviews 
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 (6-33) :Johansen Trade test2% 

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 eqn(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)  

 

 

 eviews 

 7 8r=0   Trace  

HoH1r=1 ، %7 و3%

3%
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7770

0271

 (6-34) :Johansen هتكاممن

  علاقت انتكامم انمشتزك عدد متجهاث انتكامم

1r=03%INF-POV 

1r=03%INF-CHO 

INF-PIB 

POV-CHO 

POV-PIB 

0 r=0,r=13%CHO-PIB 

 eviews 

   INF=f( POV,CHO,PIB). 

           :

Log INF = 1.075* Log POV + 0.11* Log CHO – 2.37* Log PIB + 21.76 
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Error Correction model (ECM) 

              ECT   

                 

(Jones and Joulfaian, 1991)             

             . 

      ECT    speed of adjustment     

 .               

         ، .(688 :200

Error Correction 

model (ECM)

   ∆ yt = a ∆ Xt +  (yt-1 – B Xt-1) + t 

∆ yt(yt -yt-1 yt

Xtyt, Xt



 الفصل الخامش                                          علاقح الاقرصاد غير الرصمي تالفقر في الجزائر
 

  
319 

 
  

 (6-35)Error Correction model (ECM) 

T- Statistic Coeficient انمستقهت يزاثانمتغ 

 

-0.72734 
 

 

-0.201594 
 

 

Δ Log POV(t-1) 
 

 

-0.26716 
 

 

-0.070470 
 

 

Δ Log POV(t-2) 
 

 

-0.22316 
 

 

-0.081542 
 

 

Δ Log CHO (t-1) 
 

 

-1.01492 
 

 

-0.413922 
 

 

Δ Log CHO (t-2) 
 

 

0.50542 
 

 

0.262103 
 

 

Δ Log PIB (t-1) 
 

 

0.54895 
 

 

 0.180768 
 

 

Δ Log PIB (t-2)         

 

-0.47322 

 

 

 

-0.061553 

 

 

 

ECM (t-1) 

 

                                    eviews 

 ECM t-1 (-0.06)  

VECM  (Speed Of Adjustment)  
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           :

Log INFt-1 =0.075 -0.20* Log POVt-1 + -0.08* Log CHOt-1 +0. 26* Log PIBt- 1            

- 0.06* Log ECMt-1 

             

              

            

        

               

               

    (Y) (X)     (X)       

      (Y) .         

(F)           )(   (F)   
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6CHO,PIB)
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F = [ (RSSR – RSSU) / d ] / [ RSSu  / (N - K) ] 

 :حيث

RSSR  : (restricted). 

RSSU  : 

K  : 

N  : 

d  8  

 F  Fisher 

 F Fisher 

. 
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2Granger   (2:81-:22:) 

2INF,POV)

51

 

5EVIEWS

INF,POV  

 (6-36): 

 

    
     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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 3 %، 

2CHOINF,) 

51

5EVIEWS

INF,CHO  

 (6-37): 

    
     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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 3 %، 

 . 

3PIBINF,) 

59 

5EVIEWS

 (6-38): 

    
     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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 (6-39):

 

    
     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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 (6-3:):

 

    
     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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 (6-41):

 

    
     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 

    
    

 

 eviews 
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3Granger   (:32:-3124) 
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5EVIEWS

INF,POV

 (6-42): 

 

    
     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 

    
    

 eviews 
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5EVIEWS

 (6-43):

 

    
     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 

    
    

 

 eviews 
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5EVIEWS

 (6-46):

 

    
     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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5EVIEWS

 (6-45): 

    
     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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5EVIEWS

 (6-46): 

    
     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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5EVIEWS

 (6-47):

 

    
     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 

    
    

 

 eviews 

 3 %، 

 (6-84):2:812::2

 

    
     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 

    
    



 الفصل الخامش                                          علاقح الاقرصاد غير الرصمي تالفقر في الجزائر
 

  
339 

 
  

 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 

    
    

 

 eviews 

Nirkse

 (6-94):2::3-3124

 

    
     Null Hypothesis: Obs F-Statistic Prob.  

    
     POV does not Granger Cause INF  20  5.03133 0.0643 

 INF does not Granger Cause POV  6.12055 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 

    
    

 

(3-16) 

8  
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2  
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VAR

MIMIC

() ، () 
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:. 
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6-4: VAR  (INFPOV,)(Estimation du modèle VAR  ) 

 

 

 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] 

   
   

 

 eviews  

INF = -0.2*POV - 0.08*CHO + 0.26*PIB + 38.08 
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 The Measurement Equations System ،

   Latent Variable( Ht)

Y1=α1 + β1H+ ε1 

Y2=α2 + β2H+ ε2 

Y3=α3 + β3H+ ε3 

 (i= 1,2,3)

Y8  

αi، βi8  

ε8. 

POV = - 0.20*INF + 69.52 

 7

 0.2 . 
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 8R
2
=0.5 .

Décomposition de  

de inf la variance de pov a l’nnovation

 

    
     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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        7752  0271   

            :

      (ADF)  (P.P ) 

             

          .

            (INF)  ،

          (%5)   ،   

     (%5)  .

  ECM    

          (-0.06 ) 
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           Akaike  (AIC)  و 

Schwarz    ( SC)   (INF)  ،         

 (AIC )( SC )   2        .

        (INF )

 POV = - 0.20*INF + 69.52

 7%2.0%.

        (INF) ،   

           

           

           -  -   

         

        

.  

(MIMIC APPROACHE) 
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Résumé le but de travail est d’étudier la causalité entre l'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, nous avons eu recours à 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 l’existence d’une relation de long terme entre les deux variables. Les résultats de 

l’étude montrent l’existence d’une relation de causalité dans un sens seulement entre l'économie 

informelle et la pauvreté en Algérie au cours de la période étudié. Ce résultats semble trouver son 

explication dans la nature de l’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 l’économie à créer l’emplois pou un  nombre  très 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. 
Jel Classification Codes : O17, I3, C39. 
 


